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Annual Statement for the year 2019 of the MOTOR'STS LIFE |NSU RAN CE COM PANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2
Percentage
of Column 1

Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

6
Percentage
of Column 5

Line 13

Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments......
1.02 All Other GOVEIMMENLS........c.evvererererririreeeneeseiseesseeseesessesssesessessenens
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.............
1.04 U.S. Political Subdivisions of States, Territories and

Possessions, GUAranteed...........c.cucueeieevereveieeiieiseeee s
1.05 U.S. Special Revenue and Special Assessment Obligations,

etc., NON-Guaranteed..........cooveviurieeieirireeeceeee e
1.06 Industrial and MiSCEIlANEOUS............ceevereeerereireirireereireceeeeseeeeeeeene
1.07 Hybrid SECUMHES. ......ververeeierereire et
1.08 Parent, Subsidiaries and Affiliates............cccoeveereerievesieieceeees
1.09 SVO Identified FUNGAS........cc.ovvereerirciisieseis e
1.10 Unaffiliated Bank LOANS...........ccoeieneerrineinircinee e
1.11 Total Long-Term BONndS........c.cocreurrereieneereineineireieeseeseeseessseseeseinnes

Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated)...........ccoccererreviereresieeccesees
2.02 Parent, Subsidiaries and Affiliates..........ccocoerereunrencineinineinereineis
2.03 Total Preferred StOcK.........coninveieenireiineneieessseieesiseese e

Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated) ............ccccevvevnnee.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.........cc.ccccevunne
3.04 Parent, Subsidiaries and Affiliates Other...........cccocveneneneiinineinei
3.05 MUtUAI FUNAS......ovuiiiiieiicecse s
3.06 Unit INVeStMENt TrUSES.........cocureriirerirseeieese e
3.07 CloSed-End FUNGS.........covvuuieiiiiiiiiiis s seesesssaeeens
3.08 Total Common Stocks.

Mortgage Loans Schedule B):

4,01 Farm MOMQages. .....ccveuivvireieiiisieessese st ssssnns
4,02 Residential MOMGages.......ccoveuiieieiiiniisieiessesessesesessssssessenns
4.03 Commercial MOrtgages........ccvvvreerereieriseiesesss e ssesssssens
4.04 Mezzanine Real Estate LOaNns.........cocoevevveinircreiniineresineineenis
4.05 Total Mortgage Loans

19,138,743 | ... 34 ... 19,138,743 | 19,138,743 | ...

................................................ (0 RN SRR

............ 12,781,022 | o3 [ 12,781,022 | s | e 12,781,022

............ 13,203,783 | .oovviereenn2.3 [ 13,203,783 | | 200 13,203,783 2.3
.......... 158,396,716 | ..............28.0 | .........1568,396,716 | .....ccccooorevivvrrirurrens [ 1. 158,396,716 | ...............28.0
.......... 307,274,501 | ............54.3 | ........307,274,501 | ...ccovviirricicrirnn | 00 307,274,501 | .............54.3
................................................ 0.0 | oo | [ e 0 [ 0.0
................................................ 0.0 | oo | [ s 0 [ v 0.0
................................................ 0.0 | | [ e 0 [ 0.0
................................................ 0.0 | v L0 | e 0.0
.......... 510,794,765 | .............90.2 | .........510,794,765 | ......cccecvvvviennnn0 ] .......510,794,765 | ..............00.3
................................................ 0.0 | | [0 0.0
................................................ 0.0 | fveivsiicesicisiccsicen L0 | e 0.0
............................ 0 [ 0.0 | 0 0 0 0.0
................................................ 0.0 | | [0 0.0
................................................ 0.0 | | [0 0.0
................................................ 0.0 | [ [0 0.0
................................................ 0.0 | | [0 [ 0.0

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccrvieierrerereiieresessseesesisnes | eoeresrerssssssssessesinnes | corsresesssnnns 0.0 [ | e | e (1 I 0.0
5.02 Properties Held for Production of INCOME..........cccvvevrreeiieivereieriens | covreieeieseieseeniees | eveveeiininnnnd 0.0 [ | e | e (1 I 0.0
5.03 Properties Held for Sale.........cccoveieveieieirieseeeseesessesessseeesinns | eessssessssssssssssssesiesee | orssssessineas 0.0 [ | | e (U1 I 0.0
5.04 Total Real ESate........coveeieeeeineneneneneineiseinesesisesiesiesienes | svseississssssssessneees (U [P 0.0 [ oo (1N R (U [ (VN [P 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........c.coureneneneneinesneneninenens | oversnesinennnes 988,728 | ..o (128 [ 988,728 | ..o [ e 988,728 | ..o 0.2
6.02 Cash Equivalents (Schedule E, Part 2)........c.coccvvenveneveirnernnerinenns | cevveennenns 27,814,955 | ..o 49 | 27,814,955 | ..o [ v 27,814,955 | ...covvvrennne 4.9
6.03 Short-Term Investments (Schedule DA)...........cccvvveeeveeeierieeniens |eosreseisiseiesseseees | orsvessessineas 0.0 [ | | e (U1 I 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ccccvuvenee 28,803,683 | ..covvecren 51 [ 28,803,683 | oo (/)N 28,803,683 | ..coovvrrenn 5.1
7. CONrACt LOANS......coiiiieiieciecisese st ssssssans | ersesssenins 17,163,331 | oo 30 [ 16,952,536 | ...ovvvrrreerierieiiieniins [ e 16,952,536 | .cooovvvrnnnnes 3.0
8. Derivatives (SChedule DB)........cccvvurrirrerrninrneieiesnsesessssssessessssssssssees | sesssssssessssnsssssssssessnnes | sesssssesssnsens 0.0 | e [ | e (1 I 0.0
9. Other Invested Assets (Schedule BA).........ccccceeveereeveveeereceeesseeessens | cveveeiinnnns 9,305,751 | ceeverernnn 16 |, 9,000,000 | ..ovvovvererererereereeens | e 9,000,000 | .covererrren 1.6
10. Receivables for SECUMHES..........cveveveeveveereee et sesssnees | cveveiisissieseenas 5,000 | covirernnn 0.0 [ oo 5,000 [.eoveveerereierereieeenes | e 5,000 | ccovirernan 0.0
11. Securities Lending (Schedule DL, Part 1).......ccovvnrrrrninrnreninrnnneeees | eermeensenensensessesssnnns | cermensenseneens 0.0 | [ rrenees D0, N IS )0, G P XXX
12. Other Invested Assets (Page 2, LiNE 11).....ovrrreninrnnireinrnninresssennenns | ersssssesssssssssssssssssess | sevssssssssssens 0.0 | o | s 0] i 0.0
13. Total INVEStEd ASSELS.......vureerierierieeies s | snseneens 566,072,530 | ............. 1000 |.......... 565,555,983 | ..oviieieieis 0f.... 565,555,983 | ............. 100.0

S101




Annual Statement for the year 2019 of the MOTOR'STS LIFE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAI.........cc.ciuiiveiiciieiieiesise ettt bbbttt et b s bbb s bbb aen b
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COMUMN 13 ...ttt bbbt
3.2 Totals, Part 3, COMUMN 1. ...ttt bbbt

4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een

5. Deduct amounts received on disposals, Part 3, Column 15..........cccoceeee... I .. 0 IR B
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ouiieeecieieisc ettt sttt b s
6.2 Totals, Part 3, COIUMN 13......oieiceesss ettt s bbbttt

7. Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, COUMN 2. ...ttt bbb bbbt
7.2 Totals, Part 3, COIUMN 0. ..o iesssss st ssssss et s st s sttt

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1.ttt sttt
8.2 Totals, Part 3, COIUMN ...ttt s sttt

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee
10.  Deduct total NONAAMIEEA AMOUNLS...........c.eviveieicteees ettt sttt ettt a bbb e sa bbb e sttt s b b ae s b et b st b bt es e bes b s saeses st nse st

11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbbttt bbbt s st
3.2 Totals, Part 3, COIUMN ..ottt sttt ns e

4. ACCIUAI OF QISCOUNL.......o.veviititet sttt ettt bbbttt b st s s a4 eS8t st s b st A2 bbb s s b s A bbb s s bbbt b s st n s bbb s s st n i

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.....ouieiiiiiiceeieeie ettt bbb bbb bbb

5.2  Totals, Part 3, Column 8........c.coocniimmiiniririrnersesseseese e . " 0 SRR R
Total gain (loss) on disposals, Part 3, Column 18..........ccccccoveververcervereereen . N B IR e

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

© ®©® N o

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 1. oottt
10.2  Totals, Part 3, COIUMN 0. ...ttt bbb

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s
12, TOtAl VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R
13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt
14, Deduct total NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e

15. Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14)........civiieieicierece ettt tes e esss st ssse s st s s s saesans
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Annual Statement for the year 2019 of the MOTOR'STS LIFE |NSU RAN CE COM PANY

© o N o

10.

1.
12.
13.

A

©® N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT........c.iuiiieieiieieiet ettt sttt b bttt

306,334

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuuiueieiiieieiesss et snes 3,015,896
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 5,984,104

9,000,000

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........coiieeiiicieieee ettt st bbb b bbb bbb st baen
3.2 Totals, Part 3, COIUMN 12........iiiieieicicisste ettt bbbttt st baen

ACCIUAL OF QISCOUNL. ...ttt sttt s 22848244 s 8 s s b R s s bbb s bbbt

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...ttt bbb a bbb bt es s e s s ettt s st n st benes (583)
5.2 Totals, Part 3, COIUMN ...ttt bbb bbb

(583)

Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........ciiiiiiieiiisieieiieteee ettt e bbb s bbb bttt s b b et e s bt st es bbb b b s et s st s st n st anen

Deduct amounts received on disposals, Part 3, COIUMN 16...........ccceveicueieieiciees ettt a sttt s e st b s et et s s s ss st a sttt en et snen

Deduct amortization of premium and EPIECIATION............c.cvevirie ettt bbbttt s bt s e e bbb et ettt et et s s ae st e s et st n s

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt sttt nnn
9.2 Totals, Part 3, COIUMN 1.ttt sttt nen

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15........ooiieieissiscieis ettt s s
10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccceveieriirersieiieisie ettt b st saes e

9,305,751

Deduct total NONAAMILIEA AMOUNES..........c.cceieicieiie ettt ettt sttt s bbb a ettt s bbb et e st b s st s s bbb s b s st et s st s st s s e bensaes

305,751

Statement value at end of current period (LiNe 11 MINUS LINE 12)........iuriiririninrissieisesisseeeesssssssssesssssss s ssessssssssssssessessssssessesssssssssessessssssessessssssssessessnsssssessanens

9,000,000

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

528,592,495

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

149,259,967

Accrual of discount

438,741

Unrealized valuation increase (decrease):
41 Part1, Column12......
4.2 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11......

(5,240,034)

(5,240,034)

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

8,840,759

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

169,872,939

Deduct amortization of premium

1,241,641

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 Partd, COIUMN 15.. ..ottt bbb s bttt bbbt ettt n b

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.
9.4 Partd, COIUMN 13 ...ttt bbbt an

0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........cciuriririenrninineinneie et sesseeessssenns

17,416

Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9110)..........ccviurieiiiriieiiisisieesee ettt ss bbb nae

510,794,765

Deduct total NONAAMILEEA AMOUNES...........cceiciiiicicies ettt b bbb a s bbb bbb s et e b st s bbb st et n bbb aes

Statement value at end of current period (LINE 11 MINUS LINE 12).......cociiuiviieieiieieistesisis ettt bbbt bbbt et bbbt anaenas

510,794,765
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Annual Statement for the year 2019 of the MOTOR|STS LIFE |NSU RAN CE COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........covevererrneces | rrvvvvvcrinciinens 19,138,743 | oo 19,438,244 | .coovvvirrrnn 19,146,045 | ..oovvvvrcren 19,300,635
Governments (Including all obligations R 07 - T O O PO OO oo UTU PSPPSR
guaranteed by governments) 3. Other COUNMMES.....cvvuiieriiiies | orieriesisissiesesessssasessssssiesss | orsersesssssssessessssassesssssnsessesss | oessesssssssessessssessesssssnsessessesss | oesssssssessessssessessessnsassessesnses
4. TotalS....ooeireienieisnns | s 19,138,743 | oo 19,438,244 | .oovviviii 19,146,045 | ..o 19,300,635
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeeiiesssceeiieees | e 12,781,022 | .o 15,972,051 | oo 12,878,234 | oo 12,375,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TotalS.....ooereererereereiereeeieis | e 13,203,783 | oo 14,525,276 | oo 13,406,706 | .....cocveranes 13,000,000
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 ..158,396,716 .171,218,105 ..159,586,524 ..149,208,143
Industrial and Miscellaneous, 8. United States... ..279,094,129 ..301,976,968 ..280,778,167 ..273,607,573
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada.......cccovvnernrrnnrinnins | s 1,594,933 1,781,588 .1,617,269 ..1,485,000
and Hybrid Securities (Unaffiliated) 10. Other Countries ....26,585,440 28,138,874 ...26,763,637 ...26,008,000
11. Totals ..307,274,501 331,897,430 ..309,159,073 ..301,100,573
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviiteeiiesicceeiiiiees | et esieesssessssserenes | sresssessssesessssssessssesessssssesane | sesssesssssessssssessssssesessesessssnse | seressssssesssssesessssesasnsesessnsens
13. Total BONMS.....ccoueensmmmsmrnssnes | coveernireseiinnns 510,794,765 | ....ccoooirivennnes 553,051,106 | ...ooovvrercrennns 514,176,582 | ...cocovvrvriinnnns 494,984,351
PREFERRED STOCKS 14, UNHEA SEALES......voreeeerirrines [ creereieerierisreiseesiessieenis | reresiesssnssi s ssesiesssnes | cessessssesssssss s esssesenees
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... | et seinss | sersssess ettt | estenses sttt
16, Other COUNMHES.......cvuieririine [ rnririsiiisisssiseessisssssnssnnee | sorenssenssenssenssenssenssenesenesensses | sesenssessssssssssssssssssssssssssssssens
17, TOtAIS. .o | e 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecteriiieisiisieisiiiieies | crrrisieiesssssssssseeesssessnssssrenes | srsssesessssesessssssssssesessssssessnse | sesssessssssessssesesssssesassnsesssnns
19. Total Preferred Stocks....... | oo 0 [ o [0 R 0
COMMON STOCKS 20. UNItEA SEALES....veouverreerecerees [ cererreerneerseesseesseesssssssnees | eesesssessssesssesssnssssssssssssns | sesssssesssesssnsessssssnssssssssnees
Industrial and Miscellaneous (Unaffiliated) 271, CaANAAA.......cveeeieierieieieienes | s | e | e niens
22. Other COUMTIES........vveriririris | crerererereneneseneseneenesensseneeness | cosemssesssesssssssssssssssssssssssssses | serssssssenssenssesssesssenssnssnsssnees
23, TotalS.....ccoviiiiiieiiiiiii | e 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveriieriiiseieiiseieiiseee | erersisiessssiessssssessnsrenessssens | eressssessssssesessssessssnsesasnsesess | essssesessnsesessnsesesnsesessnsesasans
25. Total Common StOCKS.....cees | vvviiciiniisiiiciisiisnian) 0 [ oo 0 [ oo 0
26. Total StoCKS......ovuusersmsnnisns | v 0 [ o 0 [ oo 0
27. Total Bonds and Stocks..... | ..ccccouevvenecs 510,794,765 | .....covvvrerirnens 553,051,106 | ...ooovvvvrnrennn. 514,176,582
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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

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 Column 7 as a 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)
. U.S. Governments
1.1 11,121,056 7,016,412 185,708 19,953,659 | .o 38 [ 29,130,298
1.2 .0.0
1.3 .0.0
14 .0.0
1.5 0.0
1.6 0.0 | | e
38 [ 29,130,298 | ..o 0
21 0.0 [ [ e
22 0.0 [ [ e
23 0.0
24 .0.0
25
2.8 NAIC B..ooeecicieiesisie st sessss et sessssesssssessenssnssess | srsessssssnssssesssnssnssesses | arsesssssisssansanssessassansss | sesssssessassanssnsansenssnss | sesssssassensssssessanssnssenss | snssessansssssensanssnssnssanss | sonsseneseXf0Kunnssnesenane | sessenssnssnssssensanssesssd | eonenrsanesesnsannnss000 [ ronrnresnssnisnsnesssinnane |sesnessessnssnssnsenrssss000 | ivsiisiissessisnsssesnssnsns | eonssssesssssssessssssnssenaas
............................ {0 I
3.1 NAIC Taeereereeessieeseeessssensssenssssssssesssssensnssens | sesneennennesnesn 999,983 [ ot [ 3,232,964 | in8,612,075 | e | e XK e 12,781,022 |25 010,864,351 |21 [ 12,781,022 | ..o
3.2 NAIC 2.ttt ssessssnes | ersessessseensessssesenesns | setesinesessesinssesnnsenis | seenenesenseesesentensnenns | seesessnssesenssessassnenenss | nesessssssessessenssessesenes | oesseees s XKunernennenane | serenneesnensesennnnnensQ | vnenenninennennnnnnen 0000 | [ 0000 [ e
3.3 NAIC Bt | eresinsb st | et | st | s | nesesnesessesssseesnes | oo XK Kunenerinnnens | ernensenenesnesneneens0 | erneneeeenen 0000 | [ 0000 [ [
34 NAIC 4.t esiens | ersesinsssieniesi e | arntienennn s | s | s | s | oo XKKunenerinnens | enernenenesenenees0 | erneneeeenen 0000 | [ 0000 [ [
3,232,964 8,612,075 ..10,864,351 |21 [ 12,781,022 | ..o, 0

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

4.7 Totals

............... 2,350,000

............... 3,605,851

............... 2,434,286

...13,370,073

13,203,783

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1
5.2
5.3
5.4
55
5.6 NAIC6.

0]..

............. 14,359,427

............. 30,876,381

34,003,003

....39,016,063

158,396,716
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Annual Statement for the year 2019 of the MOTORISTS LIFE INSURANCE COM PANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

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

7
Total

Date Current Year

8
Column7 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)

6.7

Industrial and Miscellaneous (unaffiliated)

............. 95,487,617

...6,691,649
..955,601

...... 168,067 |..

............. 15,229,330

..12,047,424 |.
. AT2,446 |.

....89,576,344

247,845,113

........... 224,339,342

................. 419,454

...48,308,636 |....
13,699,757 | ...
1,358,025 | ...

............. 42,018,493
...5,531,285
...6,262,459
...3,143,099

........... 288,025,214

71
7.2
73
74
75
76
7.7

8.1
8.2
8.3
8.4
8.5
8.6
8.7

9.1
9.2
9.3
9.4
9.5
9.6
9.7

10.1
10.2
10.3
10.4
10.5
10.6
10.7




Annual Statement for the year 2019 of the MOTORISTS LI FE IN 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 Column 7 as a 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)

Total Bonds Current Year

114 NAIC T | (@)00..38,765,318 |............80,259,408 | ...........153,274,937 | ............. 60,464,402 |........... 128,592,866 | .......cocvvvrvvriennnn | 461,356,931 | ...cccovvvieeennn88.6 | ), 0,9, O [ ) 0,9, GO I 419,338,439 |............. 42,018,493
............. 12,047,424 |.............21,226,946 41,897,134 O [ XK e XK | 100000020....36,365,849 ................5,631,285
...13,892,302 | .. . . . XXX.. | ..7,629,842 |... 6,262,459

............... 3,143,099

11.8 Line 11.7asa % of Col. 7.............

Total Bonds Prior Year
............. 42,827,695 |..........100,180,071 | ...........116,512,996 |.............68,564,594 |...........133,719,823
..702,438 |.... 11,337,687 |...coneee. 2,374,851 |.. ..13,241,187 | ... ..20,652,473
..842,608 |..... 12,757,150 |..
..462,885 .895,140 |..

........... 421,908,099 |.............39,897,080
42,856,840 |... 5,451,796
10,070,510 |...
688,893

461,805,179
..48,308,636
..13,599,757
1,358,025

L0IS

.................................................. 21,231 | oo 201,937 | ... 196,286 v 419,454 v 419,454
12.7 Totals............. .43,530,133 | ...........112,844,482 |. 132,742,074 | .. ...82,002,066 | ... 525,491,051 475,943,796 | ...
12.8 Line 12.7.:a5a % 0f COL 9....cviviviiiiiieieisceessscsnsnsisneneens | coeneessisnieesenssenens 8.3 | 215 | 283 | 15.6 ...90.6
. Total Publicly Traded Bonds
13,1 NAIC Tttt nsnens | erieenenaees 32,601,538 |....c.enc 63,441,251 |........... 146,954,657 |............. 56,510,875 |........... 119,830,118 [ oo [ e 419,338,439 | .o 80.5 |..ooenn 421,908,099 | ..o 80.3 | . 419,338,439
................. 850,964 |...............5,846,325 | .....cceovinninrnniinns v 10,811,755 | ... 18,856,804 | .o | e, 36,365,849 reeneennn 42,856,840 v 36,365,849

...2,889,392 ..4,740,451

. ..7,629,842
................. 240,852 | .................256,002

................. 496,854

..10,070,510

.7,629,842 |...
................. 688,893

................. 496,854

............................ 0
................. 419,454 .
137 TOAIS..cveveeiecees ettt entenes | srsensnnssees 33,452,502 |............72,417,820 |...........151,951,109 |.............67,322,630 |...........138,686,923 | ........cecsrrrerrrneenc0 | 10000 463,830,984 | o891 | i 475,943,796 | oo [T 463,830,984
13.8 Line 13.7asa % of Col. 7......... s 7.2 ...100.0 |...
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.........cccccoevviees | coreeriivesiieranns 6.4
14, Total Privately Placed Bonds

141 NAIC T | e 6,163,781 |............. 16,818,158 |............... 6,320,280 |.........c..... 3,953,626 |......cccuuu 8,762,748 | ..o | e 42,018,493 I I I B [ XK [ 42,018,493
................. 127,269 |..............1,630,138 | .................168,067 |...............1,235,669 |............2,370,141 | ccovrriririrriiees [ errerenn.5,631,285 cevreenn. 0,531,285
...3,838,815 1,951,198 | . 472,446 | ... ..6,262,459 | .. 2 .. .07 . XXX... 6,262,459
................. 241,632 |..oieienn2,201,868 | oooiiernn699,599 | 6] .. . 3,143,099

9,139,145 |..

..11,132,889

14.8 Line 14.7 asa % of Col. 7......... . ..16.0

14.9 Line 14.7asa % of Line 11.7, Col. 7, Section 11...........ccccoceveies | cveveveverererireee 1.3 | et T | e 1.8

(@) Includes $.....56,955,336 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....1,825,944 current year of bonds with Z designations and $.....820,000 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.

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

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.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1$.....9,991,556; NAIC 2§.......... 0; NAIC3S....... 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Annual Statement for the year 2019 of the MOTORISTS LIFE INSURANCE COM 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 4 5 6 7 8

2 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 OBlIGAtIONS. .......veecercercirericeeie ettt seiensns | sersesseseees 9,991,556 4,990,863 |......ccc.... 9,836,091 ) 0., SO DS 24,818,509 | .... R 11,484,004 | ..o 2.2 | 24,818,509

1.02 Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.

..580,559 |.
.214,563 |.

1,469,955 |...
555,594 |...

..691,083 |.
..279,490 |.

...2,927,763
...1,049,647

...6,710,917
...1,758,678

..2,927,763 |..
..1,049,647 |..

. All Other Governments
2.01 I1SSUEE OBlIGAtIONS. ........vveeerrireiiieie e
2.02 Residential Mortgage-Backed SeCUrties..........covevierniieniieieinieenns
2.03 Commercial Mortgage-Backed Securities.
2.04 Other Loan-Backed and Structured Securities
2,05 TOMAIS. ...ttt

. U.S. States, Territories and Possessions, Guaranteed
3.01 1SSUET OblIGAtioNS.......vvcveviecieiiieieisicie e
3.02 Residential Mortgage-Backed SeCUtIES. .......cvvvrereirirreererisinenns
3.03 Commercial Mortgage-Backed Securities.
3.04 Other Loan-Backed and Structured Securities
3.05 TOtAIS. ...ttt

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations.
4,02 Residential Mortgage-Backed Securities...
4,03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

.............. 2,350,000 |..............3,605,851 |..............2,434,286 | ......cccoecvvriicennn0 | e XKX

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities...

.............. 9,045,812 |............12,862,543 | ............19,662,007
5,313,615 |. ...16,763,838 | ... 20,479,835 |.

............ 38,781,446 seve... 109,600,805
..234,618 46,622,407

.......... 115,658,885
.74,990,279

.......... 109,600,805
46,622,407 |..

5.03 Commercial Mortgage-Backed Securities..... et | et | e | eenssenensessssnessesnns | sosrernes KKK ursnenienns | eeerernessseseesienes 0 v | 000 [
Other Loan-Backed and Structured SeCUItIES..........covevrieeeireeriieins [erieiieiiiesisscensnns . .1,250,000 |... e | e | ...2,173,503 ...2,628,589 2,173,503
............ 14,359,427 |............30,876,381 | ............40,141,841 veenenn.39,016,063 woee... 158,396,716 v 193,277,753 .ovnrr.. 158,396,716
. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUET OblIGAtioNS.......covvurvreerrerrieireiesiseeierssiseessnsenssessssensssssesnnses | coenennnnn 2,248,113 | ..0.....33,551,686 |............44,840,116 |............24,850,782 | ..........108,620,574 | ........ XXXoovevvore [ cr0reeen 214,111,270 | i1 | 203,118,114 | o387 [ e 186,829,781 | ............ 27,281,489

.............. 2,248,113 |............33,551,686 | ............44,840,116 |............24,850,782 | ..........108,620,574 | ...... XXX.c0ovvovvrer | verernnn. 214,111,270

6.02 Residential Mortgage-Backed Securities... ..263,460 |. ...814,004 |... .838,066 | ... 1,468,064 ...4,062,696 ...1,271,906 ..1,108,034 |.. .2,954,663
6.03 Commercial Mortgage-Backed Securities..... 5,015,231 |. ...11,803,921 |............55,009,985 | .....cceevrireirririrrnnns 71,829,137 .63,728,006 61,844,105 |.. .9,985,032
6.04 Other Loan-Backed and Structured Securities.. 1,228,268 |. ..10,494,396 |... . 2,060,352 |...cccvruee. . . R 17,271,398 R 19,907,190 R, 537,246 |. ..16,734,152
B.05 TOMAIS.......oouoverecieieeieecicies e cees sttt se st ensentssnnsenaes | sesessessaans 8,755,071 |............ 56,664,007 |..........103,302,934 |............ 27,749,199 |.......... 110,803,289 | ........ XXX.oooveveers | v 307,274,501 | .....cooeeveer.era59.0 [ 288,025214 | .....ccccou...e... 548 | 250,319,165 |............ 56,955,336

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOtAIS. ...ttt




Annual Statement for the year 2019 of the MOTORISTS LI FE IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

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

. 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 TOtalS.....cooeveeiiiiriiniriniicirsri e sensnesseensnssneenenssnessesensensenes | senenenssensnensseneennsQ | o0 |0 | enensenn0 | ieenn0 L XXX |0 | 0.0 | nnn0 |00 | 0 [ o 0
1. Total Bonds Current Year

11.01 ISSUET ODlGALIONS.........uveereeieeieieeceie et | sereeennees 27,035,109 |............ 53,755,092 | ............ 81,177,028 |............ 65,146,140 | .......... 147,402,020 | .......... )..9. SO IR 374,515,390 | coovvvririienne 719 | ) 0.0, S I ) 0.0 SR S 347,233,900 |...coov.n. 27,281,489

11.02 Residential Mortgage-Backed Securities... ..6,157,633 |. ..19,047,796 | ... .21,850,021 ...1,703,141 50,658,204 |.. .2,954,663

11.03 Commercial Mortgage-Backed Securities
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 @ % of Col. 7....oovvoviiiereiisierinas

62,893,752
.............. 1,562,648 744, 73, ,983, X 779, . v 3,045,128

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..
12.05 SVO Identified Funds.
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.

.......... 354,495,487 | .......cccoeeeen. 875 | .........334,778,742
............ 82,973,102 | ....coceveveen15.8 | 0.82,973,102
............ 65,486,683 | ...................... 125 | ............55,468,026
22,535,778

12,08 TOtAIS......cveceevcrcece ettt nae e | ereerensenes 43,530,133
12.09 Line 12.08 a5 @ % Of COL 9....ovviveiiiieieiesieese et | srersssssesessessssans 8.3
13. Total Publicly Traded Bonds

13.01 IsSUEr OBlIgatioNS...........crvuerieiiiiriirirre i | oo 26,793,477 |............ 43,634,974 | ............ 76,065,464 |........... 62,288,163 |.......... 138,451,822 | .......... )9, GO IO 347,233,900 | ..oovriiiinnd 66.7 | .......... 334,778,742 | .. 63.7 | .o 347,233,900
13.02 Residential Mortgage-Backed Securities...........cc..couvuvrvinriinniinciinciccis [ e 6,083,302 | ............ 18,750,472 | ........... 21,478,365 |.............. 4,110,964 |......ccccce.ee 235,101 | ..cccoeue )0, GO IV 50,658,204
62,893,752

............ 82,973,102
.55,468,026

............ 50,658,204
62,893,752 |..

13.03 Commercial Mortgage-Backed Securities.
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNGAS.........ccovevereirieirieeseee e
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.
13.08
13.09 Line 13.08 as a % of CoI 7
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Sectlon 11

.214,563 |. 8,271,909 | ... .54,407,280 |.

14, Total Privately Placed Bonds
14.01 Issuer Obligations

.............. 2,857,977 |...cc0eeen.8,950,198 | oot XXX [ e 27,281,489 e 21,281,489

14.02 Residential Mortgage-Backed Securities... ...1,468,040 ...2,954,663 2,954,663
14.03 Commercial Mortgage-Backed Securities..... ...9,985,032 10,018,658 .9,985,032
14.04 Other Loan-Backed and Structured Securities.. .16,734,152 19,811,853 ...16,734,152

14.05 SVO Identified Funds...........ccooeverrivnnen.
14.06 Affiliated Bank Loans. .
14.07 Unaffiliated Bank LOBNS..........coeiueireieiiiinieiessisiesisseiesssessesssssses | serssssssessssssssssesssssnees RSN
14.08 Totals......ccoovvierrrrrnnnn.
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.

9,139,145 |
160
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Annual Statement for the year 2019 of the MOTORISTS LIFE INSURANCE COM PANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

12.

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

. Deduct current year's other-than-temporary impairment recognized

. Cost of short-term iNveStMENts aCQUITE...........c.orurueiierciecee e sees

o ACCIUAL OF QISCOUNL........vuiviviictci ettt b bbb s bbb nan

. Unrealized valuation iNCre@se (JECTEASE).........c.irrrririiriiriieieiesieie ettt

. Total gain (I0SS) ON QISPOSAIS........oeueiririiriieieiriee ettt

. Deduct consideration received 0N diSPOSAIS...........vu e

. Deduct amortization of PrEMIUM.............cuiuiriiiiieirie et

. Total foreign exchange change in book/adjusted carrying ValUe.............cccvuereieiinieieiseeesssse s

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

Deduct total nNonadmitted @MOUNLS............ccocveiiriieiiec e

.............................................. 29,249,030

................................................... 250,970

.............................................. 29,249,030

................................................... 250,970

.............................................................. 0 [ om0 [ e 0 [ e 0| 0
.............................................................. 0 | ettt s | fE e e E R R s | CRfees e e R eRE bbbt | Shbenb R e
.............................................................. 0 [innirnien0 |0 |0 |0




Annual Statement for the year 2019 of the M OTO RlSTS Ll F E | NS U RAN C E COM PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, SI12, SI13, Si14
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Annual Statement for the year 2019 of the MOTORISTS LI FE IN S U RAN C E CO M PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECEMDEr 31 O PriOr YEAT. ..ottt ssessesessenns

2. Cost of cash equivalents acquired

3. ACCTUAN OF QISCOUNL........cviictiiieieicii et bbb st bbbttt

4. Unrealized valuation iNCrease (ABCIBASE)...........ccueueueiiriiriietsiere ettt bbbt bbbt bbb a bbb aeaens

5. Total gain (I0SS) ON QISPOSAIS.........vurererrereeireiiseieieesseseessese st sseseesessess et esase sttt et st st bs st st e s

6. Deduct consideration reCeiVEd ON QISPOSAIS..........c.rvururerrirriieiirieeieeieie et sesesebseesess bttt

7. Deduct amortization Of PrEMIUM..........c.cveieiiiiieicieise ettt bbb nnen

8. Total foreign exchange change in book/adjusted Carrying ValUE.............cccvviviieiieiiiecece e

9. Deduct current year's other-than-temporary impairment reCOGNIZEA. ..o s

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

11. Deduct total NONAAMItEEA @MOUNLS.........cceuiieieieiieie ettt nn

........................................................ 12,912,081 | oo T1A84,064 | e TA28,017 s
244,201,259 | ..o
............................................................... 93,742 | oo O3 TAZ || s
........................................................................ O O OO
.................................................................... L O 1 B OO OO FOO OO
...................................................... 267,824,522 | .....oovvvvvrrienieniincienineneennnen 80,018,647 | 221,805,876 | s
........................................................................ O O O OO
........................................................................ L O O OO
........................................................................ 0
........................................................ 27,814,955 | ..o 9,991,656 | i 17,823,400 | 0
........................................................................ 0 | i | st | e
........................................................ 27,814,955 | o0 9,991,856 | i 17,823,400 | 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccooevvvreererennnnn.




Annual Statement for the year 2019 of the M OTO RlSTS Ll F E | NS U RAN C E COM PANY

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO1, E02, EO3, E04, E05, E06
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Annual Statement for the year 2019 of the MOTORISTS LI FE 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.JA.C.V. Income Investment | Ownership
Any Other Class of Assets - Unaffiliated
[Voya Commercial Mortgage Lending Fund LP........... [..... [ Wilmington............ [DE...... [ Voya Commercial Mortgage Lending Fund LP........... [ [10115/2019]...o.ove | 1000009,000,000 | oo 9,000,000 | ....... P T P I T e e 21,000,000 | ......6.040
4699999. Total - Any Other Class of AsSet - UNffili@tE. ..o stbsesens bbb 9,000,000 21,000,000 XXX
Any Other Class of Assets - Affiliated
[ Broad Strest Brokerage Insurance Agency, LLC.........| ...... | Columbus [OH.ooe [ [ [12027/2001] oo | 319,290 [ 305,751 | oo 305,751 ...100.000
4799999. Total - Any Other Class Of ASSEt = AffIIATEA. .........rreiirireeriiiiisiesi sttt erses aesassessass s st sn st ensens s ensenssnsenssensanssssensssssnsensensanssssesssnssnssnssnsanssessnnssnssenane | conrnnnnesesd 19290 | vrrnrerenener 305,751 | ovirvirnnns 305,751 XXX
4899999, SUDLOLAl = UNGIAIIAEY. ... R+ eE LR .9,000,000 | ......... 9,000,000 XXX
4999999, SUDLOLAL = AFFIAIEA. ...ttt EE LSRRk ..319,290 305,751 | oo 305,751 | covcveereeene(583) | o0 0 [0 i |0 [ 0 XXX
5099999, TOAIS. ... e et | onrei 9,319,290 | ........... 9,305,751 | ......... 9,305,751 | ..oovveeeeenn(583) | e | 0 | 0 | 0 0 | 21,000,000 XXX
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Annual Statement for the year 2019 of the MOTORISTS LI FE I N S U RAN C E CO M PANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment 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
|Voya Commercial Mortgage Lending Fund L.P........ Wilmington........ccocoveeennenes DE Voya Commercial Mortgage Lending Fund L.P . 110/15/2019. | ..o [ v 3,015,896 | ... 5,984,104 6.040
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics 0f Other - UNffiltd............ooioioiriiiieiieiieiis ettt ettt sttt ettt ens et snt et ensen et snsensenessnssnsenssssssnsensesssssnsensenessnssnsenenses | snesnsensensessennssdy 019,890 | covveaes 5,984,104 XXX
4899999, SUDLOtAL = UNGFIIBLEA. .. ...tk oL4E Lk R E LAk LE 8L E 0L E 0oL bR b E o0t €1 eEEE L E L E LR f LRttt | enresnniensenneese 0,0 10,898 | i, 5,984,104 XXX
FeL0 e eSO PP PO PPOUOPSUPPSOROORTROOR [SOPPOPPPORPPPORROPIRC ) 21X i ¢ I ISR 5,984,104 XXX
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./A.C.V on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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Annual Statement for the year 2019 of the MOTORISTS LI FE I N S U RAN C E CO M PANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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 Obligations
912828  YS 3 |UNITED STATES TREASURY......cccevuirniirniririnineiernnissssississsensssssssesssenns | ovene | oo | vervvnrinns | vvvenieens | e, 9,835,587 | ... 98.570 ..9,857,000 9,836,001 | oo | e 504 | .o e | 17800 [ 1.933 |MN...... 12/19/2019. | 11/15/2029.
912828 YT 1 [UNITED STATES TREASURY ......ccosiviiirmmiinnmrnninsmnsnissnsssnsssnsssnsssssssnssssens | svvnee | oo | eovnsnnnnes | eonnernnen | | oo 4,990,837 ... 99.867 ..4,993,350 ,990,863 26 [ | [0 1500 [ 1.597 [MN...... 12/30/2019. | 11/30/2021.
0199999. U.S. Government - ISSUET OblIGAtIONS. ..........cc.evrveririeiiieie ettt eees XXX ....14,850,350 14,826,954 | ..o (] 530 XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36179T 4P 7 | G2 MAB330 - RMBS.......oooiiiieiieiieeieiseeisssie st essssisssssssssssssnins. | seeees A ...103.884 708,492 ....682,003 ..696,643 (489) | ..vvvevrrrireiees [ e | 204,000 | e 3.191 | MON.. 07/25/2018. | 07/20/2048.
36200K  NJ 2 [GN B03493 - RMBS........oiiiiiiriiirerinisinsiessssssiesssssssessssssssssssssssssessessnes | sevnes LA ..111.186 299,125 ....269,032 ..273,350 (190) [ voovererrreerrvniens [ veererverersniinins | 000008.500 | oo 4.988 | MON.. 01/21/2004. | 03/15/2033.
36200N  AC 5 [GN 604903 - RMBS..........oovumrimieriiirieniesiseessesssssessessseessssssssssssssssssenss | soveoes A ..111.168 92,905 83,571 | ...... 84,687 25 | e | e | 20005500 [ i 5.106 | MON.. 09/21/2004. | 01/15/2034.
36201S VT 3 |GN 592026 - RMBS.........coouiiriireiirririiseisessiesieeesessss st issssnss | soeees LA ...109.405 | . 142,363 | oo 130,125 | v 131,793 | o | e 70 | | e | 00005.500 [ ooei 5.117 | MON.. X 02/01/2004. | 06/15/2033.
36201Y LG 9 | GNBOT7027 - RMBS........coumiririrrinriiiiiesiesiesesseissisessesssesssenssssssssssnssses | eovnnee | | veverenenes 4 108226 | ..o 250,637 | .covrerin 231,586 | .ovvverirnnn 236,032 ) [ oo | e | 2005500 [ i 4.935 |MON... | wccovvrnee 1,061 | oo 11,608 | 01/20/2004. | 01/15/2034.
36205X D5 0 | GN 403424 - RMBS........oooiierirerineineesseissessesseeissesss s sssessssssssisssssnss | seeees .123,881 |...112.122 .135,655 ....120,989 | ... ..123,076 ) [ e [ e | 2008500 | s 4.986 | MON.. 02/01/2004. | 10/15/2033.
3620A2 KL 9 |GN 716799 - RMBS.......coviiiiiririrriiieisiierieniesesssissssesssesssessensssssssssenns | soenes ....76,858 |...111.284 | . ...82,489 | .. 74,125 | ... L T7,178 (198) | overvvrrerinrines [ weverirerinrinsninns | 205,000 | e 4.000 | MON.. 03/30/2009. | 04/15/2039.
3620AD  NY 4 [GN 726807 - RMBS........ccooiremrinrrieniriseesssssssiesiessseessssssessssssesssensssenns. | sevees 11306 | e 196,000 | ooooevrnrinnns 176,091 | oo 181,352 (228) | ..vereereriserines [ e | 205,000 | .o 4.274 |MON.. 08/19/2009. | 09/15/2039.
36241K V8 8 | GN 782439 - RMBS........oooiiviiiiiieireiiseisssies st sssssnss | soeees ..111.426 ..41,533 37,274 38,774 (90) [ oo [ eeverisrissiisniees | 205,000 | oo 4.002 | MON.. 01/08/2009. | 10/15/2038.
36290R V3 4 [GN 615434 - RMBS........c..ovviiriierrrinirierieniseessssisssiesiesssessesssssssesssssssenss | ooveens ..107.240 | . 75,262 | i 70,180 | covovvrvererened TLTAT | e | e 210 [ o | e | 00005500 [ i 4.864 |MON.. 12/01/2004. | 08/15/2033.
36290S P54 |GN 616144 - RMBS.......coouiiiiiiciieieiiseieeises et ssssssnss | seeees 12158 | e 172,845 | oo 154,108 (197) | ovveeeerreerneiens | v | 2005500 | e 4.950 | MON.. 01/20/2004. | 12/15/2033.
36291B D5 3 [GN 623024 - RMBS..........coovreiririiieieisieseie s ssssssssssssessssssssas | oevnes ...107.441 ...80,571 L4991 | e 76,536 [ s [ (B) [ errereererineirnns | cerrverveiierneneninns [ 20005500 [ 4.877 |MON.. . 01/20/2004. | 01/15/2034.
36291K  BU 0 | GN 630151 - RMBS.......oiiuuieieiierinineninsisessesieesssssssisesssessssesssnsssssssnsanss | seeees ..107.570 | . ..39,900 | .. 237,092 | e BT738 | s | s 83 | s | cerrneenenineesenis | 00005500 [ i 4.996 | MON.. ..1,656 | 09/14/2004. | 07/15/2034.
36291P  BC 9 [GN 633735 - RMBS........cooiiieirieiernisissie e sssssssessessnes | sevnes 110434 | 548,746 | ...coevenn 496,900 (137) [ oo [ | 2005500 | e 5112 [MON... | .ccce00n. 2,277 | oo, 23,437 | 10/05/2004. | 10/15/2034.
36291T  AQ 1 |GNB37315 - RMBS.....oiiiiiiriieririiieissiiesiesiesessessse e ssesssessenssssssessenss | seenes ...110.786 172,078 ....155,324 (125) | oevereererineenes [ eerverrerirseensienns | 205500 | e 4.925 | MON.. ..7,346 | 12/06/2004. | 12/15/2034.
36295Q CN 8 [GN B76977 - RMBS......coiiiiiiiiiiiniinsisieniseisssissns s ssisssssssnsessssnsssens | snesac 11271 ...85,421 (127) [ oovrnvensriseiiens | v | 205,000 | oo 4.050 | MON... ..3,252 | 04/17/2009. | 05/15/2038.
0299999. U.S. Government - Residential Mortgage-Backed SeCUMIES. .......ovvririiririiiiierssssiienines XXX | s 3,124,021 | .............2,870,161 | ............ 2,927,763 | o0 | i (1,712) XXX XXX | 12151 | s 130,878 XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38376G M8 0 ‘GNR 1158 C - CMBS.......ovvivsriesreesiesins | ....... | | ........... 4‘ ........... (] I 1,048,448 |..102.403 | ...ccooovvnnnn 1,122,305 | oo 1,095,968 | ..o 1,049,647 | .o | v (2,980) | .voovveerrnininenn [ e | 0000 3,548 [ 3.769 |[MON... [ .coovrrnnes KIVZI 38,391 | 04/05/2011. | 08/16/2051.
0399999. U.S. Government - Commercial Mortgage-Backed SECUMHES. ... sensssesssnssssnsensenes | osesssssenns 1,048,448 XXX [ 1,122,305 | oo 1,095,968 | ..o 1,049,647 | .o [V (2,980 XXX XXX [ e KIVZI 38,391 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
64908Q AA 9 ‘ NEW VALLEY GENERATION V - ABS | ....... | .. | ........... 1 ‘ ........... | 333,530 [...102.111 | oo 341,568 | .o 334,507 | .o 334,379 | [ 82 | s [ | 00004929 [ 4.980 |JJoviiss | oo 7,603 | i 6,009 | 10/05/2005. | 01/15/2021.
0499999. U.S. Government - Other Loan-Backed and Structured Securities...............c.ccooevveeiererercrernncnee. 333,530 XXX 341,568 ....334,507 334,379 XXX XXX | oo 7,603 | o 6,009 XXX XXX
0599999, Total = U.S. GOVEIMMENL. 1111 vurtrerersttsissseersssssseerss sttt .19,146,045 XXX 19,438,244 19,138,743 XXX XXX | 52,147 | 175,278 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligation:
13063A  5G 5 | CALIFORNIA ST....oiiiiiiineieiieeineeineseisesissssesssesssssssssssesssssssesssnsssnsssns | sevnee | oo | eevnnenen [ s 1FE ..2,292,436 |...160.402 ..3,528,844 22,278,032 | .o [ vrrnerened(1,833) | v [ [ 7550 | 7.206 |AO...... 41525 | ... 166,100 | 04/27/2009. | 04/01/2039.
13063B  BU 5 | CALIFORNIA ST...oivimiirciiieiirierieseeeississssessessssessesesssessssssessenssessssssens | sovenes ...153.612 . 704,594 | ..o [ eoverreennd(8,408) [ oo | e | 207,350 | i 4.022 |MN...... ceerenerenn8,125 | 36,750 | 03/15/2019. | 11/01/2039.
20772G  F4 5 |CONNECTICUT ST....oiiiiiiiciierineisenieeisseesssisssssessesssessssisssssssssssssssssssenns. | seiees 2128775 | e 2,575,500 | ..ooovrerncen 2,000,000 | ..ooorvnneen 2,000,000 | .eourverireireninee | ceerrerissinenenine | e | e | 205,850 [ 5.849 |MS......| ccoovrenae 34,450 | ........ 117,000 | 04/17/2008. | 03/15/2032.
419791 YW 2 [HAWAI STttt ssssssessssssssns | sevenes ..122.349 21,900,000 | ... ..1,906,113 (508) [ .ovverervrireernriens [ vrerernerersniinnns | 008510 | i 5465 |FA.....| .........43,621 | ....... 104,690 | 02/10/2010. | 02/01/2029.
57582P UE 8 |MASSACHUSETTS (COMMONWEALTH OF)......coivumeererrniinersenineesenenseesnns | weeees ..129.791 .2,300,000 | oveereeri2,300,000 [ ooeoreenniierineninns | e | e | e | 205456 | 5456 | ... | v 62,744 | L 125,488 | 12/01/2009. | 12/01/2039.
605580  5X 3 | MISSISSIPPI ST ...ttt issssssssesssesssssssesssssssenss | sessns 2124109 [ e 613,417 | v 1,300,000 | ..coovvrenee A13,913 | | i (8,107) | cvvvvereereeiiein | cevereeiveeirseisniins | 005,245 [ i 4.230 |MN......| oo 11,364 | oo 68,185 | 01/20/2012. | 11/01/2034.
649791 QC 7 [NEW YORK ST..coouiviririemeinirierieseeesssesssssesssssssenssessssesssssssssssssesssesssns | aoveees | oo | ceneees 12| 1FE ..742,350 |...100.327 WT42,386 [ [ s 36 | e | e | e 3110 [ 3.187 |FA....... 11/08/2019. | 02/15/2037.
68609T NP 9 |OREGON ST....ooiiiiiiiiiinriineisesiesissessssissssesssesssessssssssssssssssssesssssssssssens | sneees | oo | coseenns 12| o 1FE ..500,000 |..... 95.802 2.500,000 [ .ooeeeirerinrinenis e [ | e | 002,986 | 2.986 |MN...... e ... | 10/09/2019. | 11/01/2038.
70914P  PQ 9 |PENNSYLVANIA (COMMONWEALTH OF)......cccoiiiniiiiniinniienississinisssiissninnes | woenes 2| 1FE 957,246 |...102.156 944,943 935,983 (19,862) | ..o | | 205850 | A N I 24,952 | ......... 54,113 | 12/03/2018. | 07/15/2030.
1199999. U.S. States, Territories & Possessions - ISSUET OBIIGAtIONS. .........eveuiruiiisiiiisirerisesisses s 12,878,234 XXX 15,972,051 12,781,022 .(36,679) XXX XXX 231,056 ..672,326 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)........... 12,878,234 XXX ...15,972,051 | ............12,375,000 | ........... 12,781,022 .(36,679)] ... XXX XXX | ........ 231,056 | ........ 672,326 XXX XXX
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SCHEDULE D - PART 1

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

AE

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. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
05914F  FF 2 |BALTIMORE CNTY MD.....ccccvvvrvrrrririrrrrines I . ..121.158 ..2,059,686 .1,700,000 10/28/2009. | 11/01/2028.
115117 MP 5 |BROWARD CNTY FLA WTR & SWR UTIL REV. e ...101.205 .506,025 500,000 11/08/2019. | 10/01/2037.
189849 MT 6 | COACHELLA VALLEY CALIF UNI SCH DIST et | s . 10/04/2019. | 08/01/2037.
235308 QK 2 |DALLAS TEX INDPT SCHDIST............... ...100.330 501,650 11/16/2010. | 02/15/2020.
438670 WS 6 |HONOLULU HAWAII CITY & CNTY. . NP ...103.694 771,705 12/03/2010. | 12/01/2032.
442331 3L 6 |HOUSTON TEX....iiiiiiiriirririresisisessessssssesesssisssssssesssssse s ssessssssssssssessnsss | soveres . ..100.744 141,042 12/09/2011. | 03/01/2030.
442331 3M 4 [HOUSTON TEX.....omiriiririemermrinerinessessssssssssssssesssssssesssesssssssssssssssesssesens | seeees . ...100.733 161,173 12/09/2011. | 03/01/2030.
486063 MG 2 |KATY TEXINDPT SCHDIST...... v [ . ...100.491 753,683 12/03/2010. | 02/15/2030.
64966H YM 6 [NEW YORK N Y.t esiesisssssessessssessenessssssesssssens | ooveens . LA32.947 | 664,735 01/02/2019. | 03/01/2036.
649660  AS 5 [NEW YORK N Y...iiiiiiiieiiciinniseiiesiesssessssissesssssssssessses s sssssssssssssssenes | sevines . 2| 1FE]| .. ..1,242,396 |...104.202 ..1,250,424 .1,200,000 ...1,205,165 03/29/2011. | 12/01/2031.
649726  VZ 4 |[NEW YORKN Y CITY MUN WTR FIN AUTH WTR & [SSSTSUIRIIT BTN . 2| v 1Z] ... 134,580 |...101.796 122,155 | .. ...120,000 | ... 120,944 03/14/2012. | 06/15/2042.
649726 WB 6 |NEW YORKN Y CITY MUN WTR FIN AUTH WTR & ISR B . 2| e {113 [ 482,245 |...101.796 | ..cccooverrrnes 437,723 | oo 430,000 | ..oooerernnns 433,382 03/14/2012. | 06/15/2042.
662523 WY 1 |NORTH SLOPE BORO ALASKA [EOTRRPRPTN IO JO IR I [P 1FE ..801,540 |...101.632 762,240 ....750,000 753,178 10/26/2010. | 06/30/2020.
718814 ZZ 2 |PHOENIX ARIZ.......covtviirimirierierineeiseisssiesiesesessssssssssessssssessssssssssssssenss | cosenes U (PSP I 1FE]| ... ..836,963 |...121.132 908,490 ....750,000 | ... 832,763 [ R 12/13/2018. | 07/01/2034.
815626 GQ 3 | SEDGWICK CNTY KANS UNI SCH DIST NO 259 W......coovivrrrrnrireiiseiseriinne | cev I I (. 1FE| oo 1,900,000 |...123.620 | ....coeevenes 2,348,780 | ..............1,900,000 | ............ 1,900,000 [ ..ovvurereieerieeinns | erereeinenienninenns | eeeeneenseinneenns | eovneenennseinsnnnns | 2000:6.220 | 10008219 [ ADuies | cevenad 29,545 | ........ 118,180 | 05/06/2009. | 10/01/2028.
83412P CN 0 |SOLANO CALIF CMNTY COLLEGE DIST............. JRTRRRRRI RN . 2] . 1FE| .. ...2,350,000 |...112.119 2,634,797 ...2,350,000 o [ | 009,900 (1005500 | FALLLL] 53,854 | ........ 129,250 | 06/06/2013. | 08/01/2040.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations . .13,406,706 XXX v 14,625 276 | .. v 13,203,783 0] (26477 | 0 e 0 XXX XXX XXX e 177,203 | ... 642,997 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions........ [RUTTRRIPIPRROT INVOTRRON 13,406,706 XXX ] e 14,525,276 | ........... 13,000,000 | ........... 13,203,783 | ..o (U (26,477) [ o0 | il 0 [ XXX [ XXX [ XXX [ e 177,203 | ....... 642,997 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
007110  AB 5 | ADMINISTRATORS OF THE TULANE EDL FD LAR SOOI PR . 2| e AFE| oo 802,125 {...106.202 | ...coovvvrnece. 849,616 | ..ccvovvrvrnens 800,000 | ...oovvrvrnes 800,814 03/07/2013. | 10/01/2047.
007110  AD 1 |ADMINISTRATORS OF THE TULANE EDL FD LAR JESTTIRORTRRIOR OO . 2| TFE| oo 379,59 |...106.708 | .....ccocvvruees 426,832 | ..o 400,000 | ....coeverneen 381,175 06/20/2013. | 02/15/2048.
010831 BE 4 | ALAMEDA CNTY CALIF JT PWRS AUTH LEASE RE.......cccooconmrinmireriineinenns | cev U (OO I 1FE]| .. ...157.256 ..2,122,956 .1,350,000 ...1,858,358 01/11/2017.| 12/01/2044.
02765U CR 3 | AMERICAN MUN PWR OHIO INC REV . JEORRRIPRRN IO JU IR Il IO 1FE]| .. ...138.798 ..3,469,950 | .. .2,500,000 | ... ..3,222,822 10/24/2017. | 02/15/2043.
02765U DN 1 |AMERICAN MUN PWR OHIO INC REV . FSSSTURRRRREN IOV I (. {113 [ 1,450,442 |..137.974 | ..ccovvvrn 1,579,802 | ..o 1,145,000 | ..cooovvrenee 1,429,540 10/11/2017. | 02/15/2047.
03255M QB 6 | ANAHEIM CALIF PUB FING AUTH REV.......cocotnirrirniniierneinsrnersenneerennnines [ ovene [ | evvreeen | e 1FE ...2,238,303 |...137.007 .1,750,000 ..2,207,527 10/11/2017. | 10/01/2040.
040484 WA 1 | ARIZONA BRD REGENTS UNIV ARIZ SYS REV. U (PO I P 1FE 500,000 |..... 99.899 ....500,000 500,000 12/18/2019. | 06/01/2038.
052414 ME 6 |AUSTIN TEX ELEC UTIL SYS REV. . [SSSTURURRIT DO U (OO I 1FE ...1,000,000 |...111.233 . 1,000,000 ...1,000,000 06/11/2010. | 11/15/2025.
052414 MG 1 |AUSTIN TEX ELEC UTIL SYS REV. . e ,214,480 |...132.368 ..1,323,680 .1,000,000 ,208,755 01/18/2019. | 11/15/2040.
130685 C8 1 |CALIFORNIA ST PUB WKS BRD LEASE REV........coovvureeiricriseriereseereeins | covenes I ...4,361,206 |...142.752 ..4,560,926 3,195,000 ...4,290,681 12/17/2018. | 03/01/2035.
130795 26 7 | CALIFORNIA STATEWIDE CMNTYS DEV AUTH REV......covvvivvvenirervincinns | e [ [ v 1 599,337 |...143.095 643,928 ....450,000 576,805 02/14/2012. | 05/15/2040.
155675 BZ 3 | CENTRAL UTAH WTR CONSERVANCY DIST WTR CO - 2 ,500,000 |...100.901 .1,5613,515 .1,500,000 ,500,000 05/27/2010. | 10/01/2029.
167593 AN 2 |CHICAGO ILL O HARE INTL ARPT REV.......... (SO PO I I 1 ...143.781 718,905 640,916 02/08/2019. | 01/01/2040.
167725 AC 4 |CHICAGO ILL TRAN AUTH SALES & TRANSFER T......ccovvvvimrrreirnnneirernines | e DO I 1 ...135.092 ..2,249,282 12/04/2012. | 12/01/2040.
16772P  BC 9 | CHICAGO ILL TRAN AUTH SALES TAX RCPTS RE . . - 2 ...105.867 .317,601 11/30/2011. | 12/01/2036.
196632 GY 3 |COLORADO SPRINGS COLO UTILS REV. SOOI BN I 1 ...123.636 1,570,177 | .. 11/06/2009. | 11/15/2029.
199112  JB 0 |COLUMBUS GA BLDG AUTH LEASE REV........... [SSSTTRROR O . 2 . ...100.000 ..1,300,000 | .. 1,300,000 . 03/24/2011.| 01/01/2029.
20281P KG 6 | COMMONWEALTH FING AUTH PA REV. ,750,000 |...109.753 ..1,920,678 .1,750,000 ,750,000 10/20/2016. | 06/01/2038.
207758 KH 5 |CONNECTICUT ST SPL TAX OBLIG REV DO I 341,739 |...121.652 364,956 ....300,000 327,174 12/21/2011. | 12/01/2029.
24917D AG 8 |DENVER COLO CITY & CNTY DEDICATED TAX RE SOOI IO . 2 . 300,000 |...106.881 320,643 ....300,000 300,000 03/24/2016. | 08/01/2032.
249182 AQ 9 |DENVER COLOCITY & CNTY ARPT REV........ [SSTTURNUNIRIONS IO I 1] e 1FE| .. ...2,565,970 |...137.568 ..3,026,496 .2,200,000 ...2,515,659 06/13/2013. | 11/15/2039.




Annual Statement for the year 2019 of the MOTORISTS LIFE INSURANCE COM PANY
SCHEDULE D - PART 1

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

[AVE

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

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
25477G DB 8 | DISTRICT COLUMBIA INCOME TAX REV. I I . 2125148 | s 769,660 | ...ocvvvrernc 615,000 | ..cooovvrrrneen 701,399 [ v [ e ([0 X) | IR DRI BN 5.541 |...... 3.825 | JD....... 12/11/2018. | 12/01/2029.
261172 NW 6 | DOWNTOWN SAVANNAH AUTH GA REV.......ocviiiieeierinsirenineissseiennnines | covers ...102.568 ..1,025,680 ....1,000,000 O 4.050 |...... 4.101 |FA....... . 11/18/2016. | 08/01/2046.
29270C WJ 0 [ENERGY NORTHWEST WASH ELEC REV... [V e ...115.239 864,293 IOV I 5.710 |..... 5.710 | W....... . . 12/15/2010. | 07/01/2024.
3133XG  AY 0 |FEDERAL HOME LOAN BANKS . . SD.. .. |... ...140.567 702,835 B 5.500 |.....4.849 |JJ....... [ . . 06/30/2011. | 07/15/2036.
349507 AR 4 |FORT WORTH TEX SPL TAXREV.... ...105.235 526,175 | ..cceoeeeeeerna500,000 | oo 500,000 | coooiioernrircirienes [ e [ e | e | s 4.088 |... 06/21/2017. | 03/01/2037.
362848 UR 2 | GAINESVILLE FLA UTILS SYS REV IAM COML P . ...107.953 539,765 o I 3.875 04/03/2019. | 10/01/2047.
41978C AS 4 |HAWAII ST ARPTS SYS CUSTOMER FAC CHARGE..........ccoovovimiirerniinierenns | evers . ...104.199 781,493 O 4.144 07/13/2017. | 07/01/2047.
438701 RC 0 |HONOLULU HAWAII CITY & CNTY WASTEWTR SYS......ocvrmrrmerirmeerennseines [ woreees . ...101.380 684,315 IO I 4.643 10/27/2010. | 07/01/2022.
45203H AL 6 |ILLINOIS FIN AUTH REV et | s ...104.754 576,147 550,000 e 5.500 05/11/2011. | 08/15/2041.
452252 FK 0 [ILLINOIS ST TOLL HWY AUTH TOLL HIGHWAY ...132.098 ..2,641,960 2,000,000 | .oorerernn2,053,031 | oo | eerrernnnn(2,322) | o [ s [ e 5.851 12/05/2011. | 12/01/2034.
454898 QY 6 |INDIANA MUN PWR AGY PWR SUPPLY SYS REV.. o] ...130.450 391,350 o I 5.594 04/01/2015. | 01/01/2042.
46613C WG 6 |JEAFLAELEC SYSREV........... JSSSTIRRUPINORN IV o ...126.573 215,174 IO IO 6.406 09/05/2014. | 10/01/2034.
485424 NF 8 |KANSAS ST DEPT TRANSN HWY REV. JESSTRRSRRRINY OO o] ...118.148 590,740 IO I 4.596 12/28/2018. | 09/01/2035.
485428  ZY 5 |KANSAS ST DEV FIN AUTH REV......iiiiiiiiiiieieiesiseenissessessessssiennnes | sevenes ...124.261 IO I 5.501 12/13/2018. | 05/01/2034.
544652 6F 2 |LOS ANGELES CALIF WASTEWTR SYS REV OV IO e 138131 | ... . ...366,919 IOV I 5.813 02/10/2015. | 06/01/2040.
544712 2H 4 |LOS ANGELES CNTY CALIF MET TRANSN AUTH S.....ooooiiiinneineieiiineinenins | cev . L2014 | 1,904,432 | oo 1,475,000 | ..ooovvrenee 1,740,967 [ .oovvvveeiecrenins | everreeneene(7,989) | s [ [ e 5.735 01/18/2019. | 06/01/2039.
546540 RN 7 |LOUISIANA ST UNIV & AGRIC & MECHANICAL C.....ccovoervvrrverninsirsnineiininns | vver o2 | il IFE | i 737,310 |00 98.073 735,548 | .ovvvviinnne 750,000 737,327 IO I 3.280 12/06/2019. | 07/01/2040.
56052E  5X 2 |MAINE ST HSG AUTH MTG PUR.......cooiviriirrinirierierineisensssissensessssesennns | seeees . ...103.039 100 226,686 220,000 220,000 IO I 3.843 03/07/2013. | 11/15/2027.
57419R D7 7 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C.....coovvvvvrerrirersniscienins | e . ...102.073 ..2,424,234 ....2,375,000 IO I 3.797 08/25/2016. | 03/01/2039.
574300 JP 5 | MARYLAND ST TRANSN AUTH TRANSN FACS PROJ........cocoiverrenirinirnens | cevene . 122725 | . 797,713 650,000 e IOV I 5.604 12/13/2018. | 07/01/2030.
575832 TX 8 |MASSACHUSETTS ST COLLEGE BLDG AUTH PROJ.......cccomrvrrrierireeinseines | cev . 131804 | e 2,504,276 | .............. 1,900,000 | ..ovovereee 1,900,000 | ooocveoeeociinrineies [ e e | v | oo 5.932 12/09/2009. | 05/01/2040.
576000 XQ 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED..........cccccovvvmurrmernrinns | woriver [ [ 1,2 ] il TFE] cio..1,000,000 ... 99.970 ....1,000,000 IO I 3.395 . | 11/07/2019. | 10/15/2040.
576051 WJ 1 |MASSACHUSETTS ST WTR RES AUTH IAM COML P IOV IO N2 | o IFE iee.ee..500,000 . 96.608 IOV I 3.104 .| 10/10/2019. | 08/01/2039.
592481 CA 1 |METROPOLITAN ST LOUIS MO SWR DIST WASTEW........ccoccvurmmrrrirernrirerins | ever . ...134.706 SO I 5.856 10/22/2012. | 05/01/2039.
59333P 2M 9 |MIAMI-DADE CNTY FLA AVIATION REV............ ceeverereneennnn [ s . ...103.496 IO I 3.354 12/14/2018. | 10/01/2029.
593791  EM 4 | MIAMIUNIV OHIO GEN RCPTS.......ooiiiiriiiiinsineesieissiesisseessssssesssienes | evenes ..137.423 B 6.772 06/07/2012. | 09/01/2035.
60637B CR 9 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY........cccovvvmmrrerirmrerenirnnines [ eoveees | oo | cevreneni2 | el IFE | .. 483,816 ... 99.094 | .oooireer e AT9432 | 883,816 | 883,816 | i e | [ [ 2.550 03/15/2013. | 10/01/2034.
646139 X8 3 |[NEW JERSEY ST TPK AUTH TPK REV......ccosveuiierinerinerieeirnesiseessesssessenens | ceves . ...152.504 IOV I 7.102 02/11/2019. | 01/01/2041.
64971Q RM 7 |NEW YORKN'Y CITY TRANSITIONAL FIN AUTH......covvviimiirnineirernnisserens | ever . ...106.545 958,905 IO I 5.000 12/01/2011. | 11/01/2038.
64972F L3 8 [NEWYORKNY CITY MUN WTR FIN AUTH WTR & SRR DO . ..101.886 | ... ..1,095,275 IOV I 6.491 04/17/2012. | 06/15/2042.
64972H RB 0 |NEW YORKNY CITY TRANSITIONAL FIN AUTH.......ccviiiirmririiriersnneirene | e ..138.233 | ... 1,382,330 B 6.828 03/30/2017. | 07/15/2040.
64986D ER 2 |NEW YORK ST ENVIRONMENTAL FACS CORP ST C . ...106.400 ..1,330,000 | coooereeernn 1,250,000 | oo 1,250,000 | oo | e | e | e | e 3.766 | ... 04/06/2017. | 06/15/2033.
64990C ZX 2 |NEW YORK STATE DORMITORY AUTHORITY. SOOI OO . ...106.464 2,129,280 IO IO 4.148 05/17/2017.| 07/01/2047.
64990F RC 0 |NEW YORK STATE DORMITORY AUTHORITY, rerrrersensnns | s ] ...100.365 501,825 IO I 3.190 12/19/2019. | 02/15/2043.
658308 AD 3 |NORTH CAROLINA TPK AUTH MONROE CONNECTOR.........ccceurreerrnerirenes | cerenee o] ...106.388 | ... 531,940 IO I 4450 |...... 4.450 | JJ....... .22,250 | 10/15/2010. | 01/01/2023.
663903 DM 1 |NORTHEAST OHIO REGL SWR DIST WASTEWTR RE.........cccovvvrivnrniirnrnin [ rvere o] ...103.669 | .... 2,125,215 e 6.038 12/20/2011. | 11/15/2040.
677561 JU 7 | OHIO ST HOSP FAC REV. ...106.313 2,126,260 | ..............2,000,000 | c.oorerri2,000,000 | ooeooerrninrineiins | cerreenienieeineis | e | e | e 3.700 08/09/2017.| 01/01/2043.
67884F 7C 4 | OKLAHOMA DEV FIN AUTH LEASE REV. ...105.165 1,098,974 IO IO 4.100 10/05/2017. | 12/01/2042.
684273 HC 2 |ORANGE CNTY CALIF LOC TRANSN AUTH SALES.......ccooovinmemmrrnrnirerinnes | vver ...144.540 ..4,336,200 IO IO 6.908 11/29/2018. | 02/15/2041.
696583 HH 9 | PALM BEACH FLA REV [SSSTTRRRRON OO Neoeenn2| e IFE e 487,805 .. 97.322 | .... 500,000 e IO I 3.000 12/19/2019. | 01/01/2037.
709221 TF 2 | PENNSYLVANIA ST TPK COMMN OIL FRANCHISE.........ccconsvieineinerinerinnens | ceve . 129624 | ... 1,036,992 | ..cooovvirnnnne 800,000 | ..cvoerrerernn 916,074 | oo | e (4,079) [ s | e | s 5.848 06/07/2012. | 12/01/2037.
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709223  VZ 1 | PENNSYLVANIA ST TPK COMMN TPK REV.....ccouerirriririeinerisersesieeerenens . 134,658 | 673,290 | ..oocvrerrrnns 500,000 | ..ooorvrrrnens 621,467 | ..o [ e [T A) ) TR BPRRRRRTIRN IO 6.105 |...... 4.280 | Do | i 2,544 | .......... 30,525 | 01/04/2019. | 12/01/2039.
73358W AH 7 |PORTAUTHNY &NJ ...116.946 ..1,169,460 1,000,000 4,883 | . 58,590 | 06/18/2009. | 12/01/2024.
73358W  RQ 9 [PORTAUTHNY &NJ ..110.723 ..2,325,183 .2,100,000 46,463 | .......111,510 | 06/22/2017. | 08/01/2046.
73358W TZ 7 |[PORTAUTHNY&NJ ...108.601 1,050,000 | .....c...c... 1,050,000 | ..oocoovmioivinrinnis [ e | e | 04426 | ... 4426 [AO...... | o 9811 | L 46,473 | 10/08/2014. | 10/15/2034.
744434 EC 1 |PUBLIC PWR GENERATION AGY NEB REV. ...136.545 . 1,950,000 . 12/16/2015. | 01/01/2041.
751100 MQ 8 |RALEIGH N C COMB ENTERPRISE SYS REV........ccccnmeimmrirmernnrirneesneinserinns | wevveee oo [ e 1,2 el IFE| 1,670,547 | ... 98.840 ..1,655,570 .1,675,000 ,670,545 ... | 11/08/2019. | 03/01/2043.
768874 SG 5 |RIVERSIDE CALIF ELEC REV. ...159.901 ..1,599,010 1,000,000 ..1,427,599 76,050 | 05/24/2017. | 10/01/2040.
786005 PM 4 | SACRAMENTO CALIF MUN UTIL DIST ELEC REV. ...135.745 ..2,307,665 .1,700,000 ...1,749,392 107,474 | 06/06/2013. | 05/15/2036.
786005 PN 2 | SACRAMENTO CALIF MUN UTIL DIST ELEC REV. e ...133.626 | . 935,382 | .. ....7100,000 | ... 842,567 43,092 |12/04/2012. | 05/15/2036.
796166 CF 1 | SAN ANGELO TEX WTRKS & SWR SYS REV. et | e . 2| TFE| v 1,000,000 |...103.610 | ..cccoovrrenne 1,036,100 | ..cooovvrerene 1,000,000 | ..ccoovvreeee 1,000,000 42,610 |05/18/2017. | 02/15/2037.
796166 CG 9 | SAN ANGELO TEX WTRKS & SWR SYS REV. SOOI IOV . 2| 1FE]| ... ..750,000 |...103.463 775,973 ....750,000 ..750,000 05/18/2017. | 02/15/2046.
79642B  LE 1 |SAN ANTONIO TEX WTR REV. . . I I I o 1FE]| ... ..500,000 |...100.849 | . 504,245 | .. ...500,000 | ... ..500,000 11/12/2010. | 05/15/2020.
79765R  5A 3 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.....ccouvvrereirrrerirenerseerseinnes | ceveens I 12| e AFE| oo 500,000 |..... 99.736 | oo 498,680 | .....ovcvvrunne 500,000 | ..oovrvuerinee 500,000 | ..oovererrrrrrrenirieens [ [ | e |00 3:303 100003302 [ MNLces [ [ e 12/13/2019. | 11/01/2039.
79765R  5F 2 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.....ccoovvvreriirrrrersiseiersiinees | e . 2] ... 1FE| ... 501,795 |...100.823 504,115 ....500,000 501,795 12/16/2019. | 11/01/2041.
79765R SV 2 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.....ccovveerenirierirererneeisnines | ceveeee I I (. 1FE| .. ..2,518,400 |..129.813 | . ..2,596,260 | .. .2,000,000 | .............2,481,577 | e . - 04/18/2017. | 11/01/2040.
802498 UV 5 | SANTA MONICA-MALIBU UNI SCH DIST CALIF........... I . 2| AFE| oo 500,000 |..... 98.553 | oo 492,765 | oo 500,000 | ..coovvrvnnen 500,000 . 944 |FA oo | coiiennn2,249 | 10/08/2019. | 08/01/2036.
837147  6A 0 | SOUTH CAROLINA ST PUB SVC AUTH REV......ccovvevimrirerneirernninsirsnnerinnnes [ oveee [ | ovvevenan | v 1FE ....60,671 |...114.047 ...68,428 60,000 ....60,410 05/19/2009. | 01/01/2029.
843375 ZR 0 | SOUTHERN MINN MUN PWR AGY PWR SUPPLY SYS. I [ N [ETOROS 1FE]| ... ..602,730 |...132.648 | . .663,240 | .. ....500,000 | ... ..577,939 11/28/2012. | 01/01/2034.
864784 BK 8 |SUFFOLK CNTY NY WTR AUTH WTRWKS REV.......ocovvviivirerniinrirnniseiisinns | ever e 1 e TFE| i 970,610 |...131.049 | .....ccoene 1,310,490 | .oovvvinen 1,000,000 | ..covverennes 977,661 11/09/2009. | 06/01/2035.
875287 LG 7 | TAMPA FLA UTIL TAX...oiiiiuiirireerieinsieeriesseesssesssssessessseessesssssesessssssnens | aovenes I I (. 1FE]| .. ...1,466,421 |...117.603 .1,465,000 ...1,465,740 12/02/2010. | 10/01/2027.
882117 7C 2 |TEXAS A &M UNIV PERM UNIV FD.............. e [ s . 2| e 1FE]| ... 483,145 |..... 97.389 | . . ...500,000 | ... 483,157 12/18/2019. | 07/01/2049.
88213A NZ 4 |TEXASA&MUNIVREVS......... . [SPTTURURTORUOTEN DOV I 12| TFE| oo 1,000,000 |...107.620 | ....cccouvuuue 1,076,200 | ...oovvvenene 1,000,000 | ...covvreeee 1,000,000 01/09/2019. | 05/15/2039.
89602N VL 5 | TRIBOROUGH BRDG & TUNL AUTH N Y REVS.....c.coocumerirmiencenneeserisnniinenes | vevnne oo | eevveenn [ s 1FE ..542,245 |...123.008 615,040 ....500,000 ..530,696 12/12/2011. | 11/15/2032.
91412G  DZ 5 |UNIVERSITY CALIF REVS........cccoou... . JU IR Il IO 1FE]| ... ..363,660 |...134.047 |. . ....300,000 | ... ..356,513 10/25/2012. | 05/15/2045.
91412G N4 3 [UNIVERSITY CALIF REVS.......ocomiiirieririeeineineriesiesssessssessessssssssssensns | sevees I (. TFE| oo 2,500,000 |...106.628 | .............. 2,665,700 | ....oovvrneen 2,500,000 | ..ovverneen 2,500,000 06/23/2016. | 05/15/2039.
914126 QL 2 |UNIVERSITY CALIF REVS.......cooiiiriineriierieeieesseineisssssssssenssesssssasssssssns | eovenne | o [ everereeci | ceeees 1FE ...1,050,000 |...105.289 ..1,105,535 .1,050,000 | ... 1,050,000 02/28/2013. | 05/15/2033.
914440 KJ 0 |UNIVERSITY MASS BLDG AUTH PROJ REV 70,000 |...100.343 70,240 70,000 | ... ....70,000 10/15/2009. | 05/01/2029.
914440 LF 7 |UNIVERSITY MASS BLDG AUTH PROJ REV.. 686,880 |...119.034 892,755 ....750,000 711,066 12/01/2010. | 11/01/2028.
914440 LJ 9 |UNIVERSITY MASS BLDG AUTH PROJ REV.. ,768,256 |...129.135 ..1,930,568 .1,495,000 ,748,515 03/30/2017. | 11/01/2040.
914455 KA 7 |UNIVERSITY MICH TAXABLE IAM COML PAPER N... I . ..132.783 ..2,058,137 1,550,000 03/23/2011. | 04/01/2040.
914716 VS 1 |UNIVERSITY N C CHARLOTTE REV......ceoovtirirmireiieirernnineieriesssiesssssenes | evenes I . ...106.510 921,312 11/18/2010. | 04/01/2022.
915200 TT 6 |UNIVERSITY VT & ST AGRIC COLLEGE . e . ...150.585 451,755 01/17/2012. | 10/01/2044.
917567 EX 3 |UTAH TRAN AUTH SALES TAX REV . [ESSTUR IO . . ...101.526 507,630 11/07/2019. | 12/15/2042.
917567 EY 1 |UTAH TRAN AUTH SALES TAX REV . [EOTRRPRRTR O I . ...100.661 503,305 11/07/2019. | 12/15/2036.
928120 Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG. e . . ...101.671 .275,464 11/24/2014. | 10/25/2037.
92818M C3 2 |VIRGINIA ST RES AUTH CLEAN WTR REV. e | I I K ...102.055 500,070 11/05/2010. | 11/01/2023.
92818M C4 0 |VIRGINIA ST RES AUTH CLEAN WTR REV. ...102.268 1,242,556 11/05/2010. | 11/01/2024.
92818M D4 9 |VIRGINIA ST RES AUTH CLEAN WTR REV. ...102.221 20,444 20,000 20,000 11/05/2010. | 11/01/2023.
92818M D5 6 |VIRGINIA ST RES AUTH CLEAN WTR REV. . w2 ....55,000 |...102.392 56,316 55,000 | ...... 55,000 11/05/2010. | 11/01/2024.
977100 EL 6 [WISCONSIN ST GEN FD ANNUAL APPROPRIATION [OOSR . 2| e 1FE]| .. 2,500,000 |...106.910 2,672,750 | ... 2,600,000 | oo 2,500,000 01/12/2017. | 05/01/2036.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...... s XXX .120,367,873 .100,664,753 ...109,600,805 XXX XXX
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3MIMWQ  2W 6 [FH ZJOT89 - RMBS......ocieiriiriiicienisisersie s ssessssiessssssssessesssssssssessssens | sevenes JRON RPN I I 107234 | 418,568 [ 390,331 | 389,895 | L [ . . . MON... 12/07/2010. | 12/01/2040.
3131WQ 5C 7 |FH ZJ0843 - RMBS. 4 1 ...107.252 .262,750 MON... 12/16/2010. | 12/01/2040.
3131WR K2 0 [FHZJ1213-RMBS....... JOOR Y I Il ...107.248 125,512 MON... | .... 10/25/2013. | 02/01/2041.
3131X4 2U 8 |FH ZK1687 - RMBS. w1 ...104.243 29,169 MON... | .... 06/04/2009. | 07/01/2024.
3131X4 LN 3 |FHZK1233 -RMBS. 4 1 ...103.236 27,875 MON... 05/21/2008. | 06/01/2023.
3131X4 LP 8 |FHZK1234 - RMBS R e [ ...103.296 47131 | e 45,627 MON... | .... 06/20/2008. | 06/01/2023.
3131X56 D5 8 |FHZK1924 - RMBS.......ccoovvvririieirneriniis I I e 1 ...105.389 ...60,585 57,487 ....58,366 MON...| .... 11/04/2009. | 10/01/2024.
3M31IXG  2M 9 [FH ZL16B80 - RMBS.........ooiirireieiieiie et essssssssensienes | soeees e 1 . ...108.613 224,616 | .. ....206,804 | ... ..214,043 MON...| ... 06/21/2011.| 07/01/2041.
3131IXG  JU 3 [FHZL1175 - RMBS..... vt sssssesssssessssssssesssienes. | voenes I I Al L [ 121,029 |..107.585 | ....cccvvvrrnnne 128,413 | oo 119,360 | covovveriinne 121,279 MON... 04/14/2011.| 04/01/2041.
3131XG NZ 7 |FHZL1308-RMBS.... 247,103 |...107.243 265,498 ....247,567 246,410 MON...| .... 05/04/2011. | 05/01/2041.
3131XG  ZE 1 |FHZL1641-RMBS........... . . . ..223,288 |...105.288 226,530 | .. ..215,153 | ... 226,388 MON...| .... 06/21/2011. | 07/01/2041.
313IXM FM 2 [FH ZLB572 - RMBS......ooiiiiirierieeiceeeeisessesi st essssssssessesssssenns | oveens U SRRSO FUSPRRION [ ISV 240,873 |...107.028 | ..cccoveverneen 247,366 | ..ocvvvrrrnen 231,122 | oo 239,338 MON... 02/14/2014. | 04/01/2043.
BMIMXN  6U 2 |FHZL7183 - RMBS.....ooiiiiieiseiceisse st ssssssensssnes. | evens . 173,244 |...106.803 175,983 173,179 . MON... | .... 10/29/2013. | 10/01/2043.
31329K  XH 2 |FH ZA2480 - RMBS........ccocovvvreviririrnerinins IO IO o .12,037,016 |...102.648 12,783,195 | .. 2,453,428 | .........12,028,129 | ...coooirvirrrririnns | e (10,242) | ..o MON... 11/30/2018. | 11/01/2037.
31329P QT 3 |FH ZA5866 - RMBS........c.covvvnrireireiiniinnes IO IO . 104534 | ..........11,091,205 | ........... 10,610,142 | ........... 10,762,112 | oo | e 13413 [ MON... 11/16/2018. | 12/01/2038.
3132A1  UC 6 |FHZS1479 - RMBS LW110.255 | 57,539 [ 52,187 | oo 48,682 | ..o | e 90 MON... | .... 06/13/2007. | 01/01/2035.
3132A5 U5 2 |FHZS5104 - RMBS. s . ...103.236 3,405 | ..... KR 1A R IO 6 . MON... | .... 08/23/2007. | 06/01/2021.
3132A5 WA 9 |FHZS5141-RMBS.......cccovvvervireeerereinne IR I . ...103.236 8,765 | ..... 8,705 | .oooveevieeeiieiees | e | [P MON... 11/13/2007. | 06/01/2021.
3132A5 XA 8 |FH ZS5173 -RMBS. ...103.236 3,105 | ..... 3,074 | oo | e 5 MON... | .... 08/23/2007. | 09/01/2021.
3132A5 XW 0 |FH ZS5193 - RMBS. reeeeees o] 2103236 [ o262 [ e 254 | ... 253 | e | s 0 MON... | .... 12/06/2007. | 05/01/2020.
3132A6  HV 8 |FH ZS5644 - RMBS........c.ccooiveviiriniirniins IV IO . 2104029 | i 19,508 | 18,752 | v 18,366 [ ...vveevecrieriivenins | s 25 MON... 08/19/2008. | 07/01/2023.
31371y 3J 1 |FN 253801 - RMBS ...109.952 5746 | ..... 5,771 (20) . MON... | .... 11/01/2002. | 05/01/2021.
31371M  GC 5 |FN 255895 - RMBS . . DU ORI 3 IR I IO ....91,220 |...108.419 109,338 | e 100,848 | ...... 91,083 | .o | e 1,947 | MON... | .... 07/18/2008. | 09/01/2035.
3137A6  5E 8 |FHR 3792D KL - CMO/RMBS.........cevmmrimiririresereesseisesienisesssseesssesensssssnens | seeees I I Al L 2,400,391 |...105.546 | .............. 2,638,657 | ..oovverneen 2,500,000 MON... 06/22/2011. | 01/15/2026.
3137A6  SU 7 |FHR 3812A AK - CMO/RMBS.........cooiirriiiriiniireisiceesisseensssesssienssnissesesins | seveees 3 ..1,629,502 |...101.848 1,717,023 | oo 1,685,873 MON... | .... 06/22/2011. | 02/15/2026.
3137A8 Q9 2 |FHR3841H AB - CMO/RMBS..........couiriiierieriinieiesiseisssiesesiesiesessenssssises | soenes A ...100.271 52,143 52,002 MON...| .... . 05/18/2011.| 01/15/2037.
3137FG PN 9 |FHR 4809B VH - CMO/RMBS........... A ...105.792 ..5,289,621 .5,000,000 MON... 16,667 | ........ 166,667 | 02/06/2019. | 10/15/2038.
3137FK  2W 5 |FHR 4849A AV - CMO/RMBS................ 4 ...103.275 ..7,280,902 .7,050,000 MON... ..23,500 | ........235,000 | 02/07/2019. | 03/15/2039.
3137FK LM 6 |FHR 4858C EK - CMO/RMBS.........cccoovvvmerierieeieierieeis A ...105.534 ..2,585,580 .2,450,000 MON... | .o 8,167 | e, 81,667 | 02/07/2019. | 01/15/2049.
3138AE  MZ 3 |FN Al1275 - RMBS A ...108.610 119,432 . MON...| .... 04/14/2011. | 05/01/2041.
3138AK  EK 1 |FN AI5537 - RMBS . 4 ...108.604 .241,934 ..231,170 MON... 06/02/2011. | 06/01/2041.
31393R  TE 0 [FHR 2631E DA - CMO/RMBS.........cocomeierierineirseiseiieris A ...103.599 253,191 | 51,343 | 51,032 MON...| ... 08/10/2009. | 06/15/2033.
31402C V7 4 |FN 725238 - RMBS LA ..110.204 47454 | oo 43,060 | ..o 41,672 MON... | .... 05/11/2007. | 03/01/2034.
31407N QM 8 |FN 835760 - RMBS ceevenen 4 ...108.387 27,043 24,950 23,349 MON... 03/01/2008. | 09/01/2035.
3140HL W9 3 [FNBKBI71 - RMBS.......oviiiiirirrirniineieiiesississisessssins A 04134 | 957,984 | 919,953 | .coovvvirnnes 931,959 MON...| ... 12/10/2018. | 06/01/2048.
314106 CW 1 |FN 888485 - RMBS A 108393 | 21,842 | 20,151 | cooovrrerins 19,006 MON... | .... 03/01/2008. | 06/01/2037.
314120 AJ 9 |FN 934809 - RMBS 4 ...103.588 53,830 54,504 MON... 09/18/2009. | 03/01/2024.
314120 L7 3 |FN 935150 - RMBS LA 103236 | 88,093 [ 46,585 | ..o 47,478 MON... | .... 10/06/2009. | 04/01/2024.
31413E XV 2 |FN 943592 - RMBS A 2105265 | .o 36,044 | 34,241 | e 33,166 MON...| ... 03/01/2008. | 07/01/2037.
31414S  NF 6 |FN 974790 - RMBS A ...103.872 29,166 | ...... 29,053 MON...| ... 04/09/2008. | 04/01/2023.
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31415P D6 2 |FN 984925 - RMBS........cocomvrvmrvreririrnennns O I Al L [ 12,844 |..103.763 | ..cooovvrvrrrnnee 13,504 | oo 13,014 [ 12,916 [ [ e 33 | e | e | 04500 [ i 4.900 | MON... 05/21/2008. | 06/01/2023.
314167  UN 0 [FNAA9268 - RMBS........covoerriiierisirinsiesssieserssiensnsenes ....47,593 |...104.307 ...50,073 LA e | 204000 4,220 |MON... ]| ... 05/28/2009. | 07/01/2024.
31418C WW_ 0 [FN MA3360 - RMBS........ccoovuimivmnriinirinireenns ..820,203 |...104.225 .851,133 (509) | s [ [ 000003500 [ 3.361 |MON... 05/10/2018. | 05/01/2038.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... .. . 46,567,775 XXX . 48,440,840 | .. 6,523,390 | ...........46,622,407 .(19,086) | ... XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured S
196711  LZ 6 | COLORADO ST CTFS PARTN.....c.csvvimirieririreirneiseisesinessenssseesssssssssnensnns | coneenn | ae | oevernnnensd | vvi 1FE]| .. 944,644 |..138.361 | . ..1,065,380 ....7170,000 923,503 | ..o [ everreeenne(d,5859) [ | e | 1006450 | i 4.865 |MS...... 12/18/2014. | 09/15/2039.
702528 JD 3 | PASCO CNTY FLA SCH BRD CTFS PARTN w12 e 1FE ...1,250,000 |...107.521 ..1,344,013 1,250,000 | ..o | e [ | s | ee.000 [ 5.000 | JD....... 11/21/2014. | 12/01/2037.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities....... s 2,194,644 XXX 2,409,392 | ..............2,020,000 | ............. 2,173,503 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: [T ...159,586,524 XXX .171,218,105 .149,208,143 ...158,396,716 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00164V AE 3 | AMC NETWORKS INC.....ovvvrerirmrireirrineiiesiesieeesssssseisesssssssessssssssssssssnss | seeees I 12| 3FE| ... 484,829 |...100.375 ....470,000 484,268 09/09/2019. | 08/01/2025.
009279  AC 4 |AIRBUS GROUP SE.........ccconiriiiinirierierineississiiesiesssessssisssssessssssenens | covees Clun 12| 1FE]| .. ...2,610,675 |...110.840 . . .2,500,000 | .............2,605,191 . 06/15/2017. | 04/10/2047.
010392 FG 8 |ALABAMA POWER CO........... ST U . . 107.403 | oo 1,074,030 | .cooovvrennee 1,000,000 | ......... 996,115 [ ..o [ vveenereneen 107 s | e | 1000 | 104127 [ | 118,906 | e 41,000 |01/10/2012. | 01/15/2042.
010392  FJ 2 | ALABAMA POWER CO......coviiriririiernrieinsineississieesisiesssssssssesssessssssssessnses. | covenes ...106.488 1,500,000 1,496,145 | [ e 103 | [ [000.3.850 [1...3.867 | ID.ii | 4,813 | 57,750 | 11/27/2012. | 12/01/2042.
010392 FS 2 | ALABAMA POWER CO.. SRS IO . ...115.901 . . .2,250,000 | cooeererrni 2,162,698 | oo | e 1513 s [ [ 0004300 L4544 | 0o | e 44613 | 101,319 | 11/29/2018. | 07/15/2048.
019736 AE 7 | ALLISON TRANSMISSION INC......ccoovvrurrirriieireirsiesserinesneeiseissesisessesisesens | seveee . 2 103.750 [ i 487,625 | ..o 470,000 | ..coovvrrrnens 486,814 | ..o | v (581) | o [ [0 4750 | 4.183 |AO. | e 5,581 [ i 11,163 | 09/12/2019. | 10/01/2027.
0258M0 EL 9 |AMERICAN EXPRESS CREDIT CORP. s | e . ...106.232 ..5,046,020 .4,750,000 576,396 | s | 20,129 [ [ [ 00232300 [....3.877 [MNL... | 25,254 L 156,750 | 12/10/2018. | 05/03/2027.
02665W  BP 5 | AMERICAN HONDA FINANCE CORP........ccccmterrimerininierirneesssesssssssssesssnsees | seveees o ...103.105 515,525 | .. ....500,000 | ... 486,548 | ... | e 2,983 | e [ 002,900 | ......3.608 |FA......| 5,438 | i 14,500 | 01/02/2019. | 02/16/2024.
030981  AK 0 |AMERIGAS PARTNERS LP......cooviririiiiiicieissisinsississssssssssesssssssssssessssnns. | cover . ..108.000 | .eoveviriiinnns 507,600 | ..oocvcrrrerenn 470,000 | ..oovveiinnnn 468,746 | ..o | cvrerieeennd32 [ [ | 00,5500 [....5.543 [MNL... | 2,944 | 23,925 | 09/06/2019. | 05/20/2025.
035229 CJ 0 |ANHEUSER-BUSCH COMPANIES, INC.......ccovevemreirierinirienirressnesseineriens | ceves ...133.630 ..2,672,600 .2,000,000 2,330,193 | oo | errerenenn(18,332) | oo | e | 0000.6.800 [......5.020 |FA.......| ..........56,667 | ........ 136,000 | 06/23/2003. | 08/20/2032.
037411 AY 1 | APACHE CORP. st | ereees . . ...104.233 ..2,084,660 | .. .2,000,000 | oooererri2,343,498 | oo | e 9813) | s [ [00.5.250 ... 4.049 | FAL..| e 43750 | e 105,000 | 02/28/2012. | 02/01/2042.
040555 CN 2 | ARIZONA PUBLIC SERVICE CO . SRS IO I 12| TFE| oo 1,899,523 |..114.827 | ...ccovvveuud 2,009,473 | ...coovvrnes 1,750,000 | ..coovvveeee 1,891,984 | ..o | e (@, 189) s [ [ 1004500 | ......3.934 | AO...... | ..........19,688 | .......... 78,750 | 01/11/2018. | 04/01/2042.
05567L T3 1 |BNP PARIBAS SA. . ST PO (0 ISR IOV 1FE 925,174 |...103.172 876,962 ....850,000 861,981 [ ..o [ rveereend(11,133) [ | e | 2005000 {......3.604 [Jd.ices | v 19,597 | e 42,500 |10/08/2013. | 01/15/2021.
057224  AZ 0 |BAKER HUGHES INC.......cooviiiiiiiieinsieiesisessssssiensssssseessssissssssssssssssssenss | ovens JU IR Il IO 1FE]| .. ..2,379,580 |...117.823 ..2,356,460 | .. .2,000,000 | ... ..2,313,816 03/01/2012. | 09/15/2040.
06051G  FX 2 | BANK OF AMERICA CORP . IO I (. {113 [ 1,490,760 |...106.355 | .....cocouuee 1,595,325 | oo 1,500,000 | ..coovrenee 1,493,207 05/10/2017. | 04/19/2026.
06051G  GL 7 |BANK OF AMERICA CORP ...106.926 1,500,000 ...1,432,215 10/10/2018. | 04/24/2028.
06051G  GR 4 | BANK OF AMERICA CORP ...106.008 1,750,000 | .............1,671,330 01/07/2019. | 07/21/2028.
081331 AC 4 |BELVOIRLANDLLC........ ...116.657 11,500,000 | .oovvenne 1,485,997 04/29/2005. | 12/15/2035.
08576P AA 9 |BERRY GLOBAL INC ..102.720 225,927 09/04/2019. | 02/15/2026.
100743  AK 9 [BOSTON GAS CO.....coecorrererinerierirenes ...103.414 963,981 02/06/2019. | 08/01/2027.
10373Q AE 0 |BP CAPITAL MARKETS AMERICA INC ...113.105 . ..4,728,484 02/04/2019. | 11/06/2028.
110122 BN 7 |BRISTOL-MYERS SQUIBB CO e ,494,640 |...108.102 ..1,621,530 .1,500,000 ,496,786 09/29/2015. | 08/15/2025.
114259 AP 9 |BROOKLYN UNION GAS CO......... . USSR DO . . 773,715 |...114.703 860,273 ....750,000 773,295 01/30/2019. | 03/10/2046.
114259 AQ 7 |BROOKLYN UNION GAS CO......... . (RPN O w12 1FE]| .. ..1,5619,245 | ..112.075 ..1,681,125 .1,500,000 ...1,518,808 07/18/2018. | 03/15/2048.
115637 AL 4 |BROWN-FORMAN CORP . e ,892,160 |...105.864 ..2,117,280 .2,000,000 ,906,927 03/11/2013. | 01/15/2043.
115637 AS 9 | BROWN-FORMAN CORP ISR IO . ...106.665 1,500,000 ...1,494,842 03/22/2018. | 04/15/2025.
12189L  AK 7 |BURLINGTON NORTHERN SANTA FE LLC.......c.rvverivirievieirseriereeneseeiens | eveees . . ...116.248 . 1,000,000 ...1,029,172 03/06/2017. | 09/01/2042.
12189L  BC 4 |BURLINGTON NORTHERN SANTA FE LLC......cccosvervrinerrerirncirnnns NP 496,175 |...113.415 .1,701,225 .1,500,000 496,225 02/26/2018. | 06/15/2048.
1248EP CB 7 [CCO HOLDINGS LLC......oooiiiriiiceriieissisiessssiessssseesssisssssssesssssssssessssnens | sevnes . 2 . 503,545 |...107.000 502,900 | .. ....470,000 | ... 502,644 11/14/2019. | 06/01/2029.
126408  HK 2 [CSX CORP.......oiririereieiie ittt | aeesas I 12| e 2FE | oo 1,494,960 |...113.608 | .....ccocoouue 1,704,120 | ..o 1,500,000 | ..ooovvenee 1,495,142 02/15/2018. | 03/01/2048.
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126650 CN = 8 [ CVS HEALTH CORP.......ovverierrinirierieseienississesssssssssenssssssssssssssssssessseenes | novenes | oo | veveens 12| e 2FE | oo 1,494,525 |..118.632 | ..cccovvrnnne 1,779,480 | ..ooovvrennee 1,500,000 | ..coovvrenee 1,494,911 [ e [ s 95 | oo | e [ e 5125 |..... 5.149 | ....... 07/13/2015. | 07/20/2045.
156700 BB 1 |CENTURYLINKINC......cccvvvvrrririrrris ...101.763 239,143 235,000 235,000 [ .ooovvveriierieniieins [ [ O 5125 |...... 5.124 |FA....... . | 12/09/2019. | 12/15/2026.
16411Q AE 1 |CHENIERE ENERGY PARTNERS LP ...102.595 482,197 | oo 470,000 IO I 4.500 |...... 4.345 | AO...... .| 09/25/2019. | 10/01/2029.
172967  FT 3 |CITIGROUP INC......covoririiieicrineieeiieeieenns ...104.849 1,310,613 | oo 1,250,000 e 4500 |......4.334 | JJ....... 03/21/2012. | 01/14/2022.
185899 AC 5 | CLEVELAND-CLIFFSINC.. ceevrereneessnenenessesessssessssesennnes | v | oo | e 1,2 | it BFE | 226,709 | 96.000 225,600 235,000 226,964 | ..oovevrerieiinrinens | cerierieninennn288 | s [ | 5.875 |... 09/25/2019. | 06/01/2027.
19123M AA 1 |COCA-COLA EUROPEAN PARTNERS PLC ...100.907 403,628 | .....cocooenne 400,000 400,760 o I 3.500 03/20/2018. | 09/15/2020.
191241  AD 0 |COCA-COLA FEMSA SABDECV.... ...100.246 1,002,460 ....1,000,000 ...1,001,394 IO IO 4.625 07/25/2013. | 02/15/2020.
19416Q EK 2 |COLGATE-PALMOLIVE CO......... ...114.965 1,149,650 993,497 IOV I 3.700 07/24/2017.| 08/01/2047.
199575 AV 3 |OHIO POWER CO....coovvvrerriiriieireinnns ...127.654 1,276,540 1,152,852 e 5.850 03/31/2016. | 10/01/2035.
20030N BP 5 |[COMCAST CORP. ...117.303 .1,173,030 1,003,518 [ ...cvovveerirerinnnns | ovrrrereree(#,586) | o e [ 4.400 07/24/2017. | 08/15/2035.
20030N BQ 3 |COMCAST CORP ...120.232 3,907,540 3,244,158 o I 4.600 06/11/2015. | 08/15/2045.
208251 AE 8 [CONOCO INC......cccosvremrrimrrirerirenes ...135.993 2,719,860 IO IO 6.950 06/17/2003. | 04/15/2029.
20826F AC 0 | CONOCOPHILLIPS CO ..117.399 1,173,990 . IO I 4.300 06/19/2015. | 11/15/2044.
210518 DC 7 |CONSUMERS ENERGY CO............... ...110.588 1,658,820 1,526,016 IO I 3.800 02/06/2019. | 11/15/2028.
224044 CF 2 | COX COMMUNICATIONS INC 110775 | ... 1,107,750 . 899,534 B 4.800 08/31/2015. | 02/01/2035.
23636T AA 8 |DANONE SA.....ccooovmiiineiinrinniienns 2102249 | e 1,533,735 | ....ce00.ee.. 1,500,000 | .oovoecnee 1,481,229 [ oo | e 1199 | s [ [ 3.000 01/28/2014. | 06/15/2022.
25243Y AU 3 |DIAGEO CAPITAL PLC............ ...102.134 510,670 SO 2.625 11/13/2013. | 04/29/2023.
25243Y AY 5 |DIAGEO CAPITALPLC............ ...105.351 684,782 IO I 3.500 12/10/2018. | 09/18/2023.
25245B  AA 5 |DIAGEO INVESTMENT CORP......... ...115.266 ..4,034,310 IO IO 4.250 02/05/2019. | 05/11/2042.
25277L  AA 4 | DIAMOND SPORTS GROUPLLC.......... ..101.155 | .... B 5.375 09/05/2019. | 08/15/2026.
254687 CK 0 |WALT DISNEY CO.....cevovrvrcrrneireinns 2103.055 | oo 463,748 | ....cooveeerr850,000 | oo B49,810 [ | e 18T e [ [ 4.500 05/25/2011. | 02/15/2021.
25468P CL 8 |WALTDISNEY CO....cooevvveririrrrinrianes ...102.800 514,000 IO I 3.750 05/18/2011. | 06/01/2021.
254700 AS 8 | DISCOVERY COMMUNICATIONS LLC ..113.019 ..1,130,190 IOV I 5.000 02/12/2018. | 09/20/2037.
26442C AM 6 |DUKE ENERGY CAROLINAS LLC ...114.345 1,143,450 O 4.250 12/05/2011. | 12/15/2041.
26442E  AG 5 |DUKE ENERGY OHIO INC.......cccorvvernvcn. ...116.605 1,749,075 IO I 4.300 01/03/2019. | 02/01/2049.
26443C  AA 1 |DUKE UNIVERSITY HEALTH SYSTEM INC ..111.678 3,908,730 B 3.920 07/13/2017.| 06/01/2047.
29250R AU 0 |ENBRIDGE ENERGY PARTNERS LP.. ...103.058 1,545,870 | ..oereeerrn1,500,000 | oo 1,498,823 | oo | e B52 | s [ [ 4.200 09/15/2011. | 09/15/2021.
29261A AA 8 |ENCOMPASS HEALTH CORP. ...103.625 243,519 235,000 IO IO 4.500 11/07/2019. | 02/01/2028.
29736R  AG 5 |ESTEE LAUDER COMPANIES INC... ...118.070 ....1,250,000 IO IO 4.375 05/05/2016. | 06/15/2045.
30251G AW 7 |FMG RESOURCES (AUGUST 2006) PTY LTD ...106.250 470,000 IO I 5.125 09/05/2019. | 05/15/2024.
31428X  BG 0 |FEDEX CORP.....cccovvrrmrvnriririrenns ...102.862 1,542,930 ....1,500,000 e 4.550 03/21/2016. | 04/01/2046.
337932 AJ 6 |FIRSTENERGY CORP......ccoccovirvmrrrrriranes ...118.963 ..1,189,630 1,000,000 | ..ovoeeeen 1,196,130 | oo [ errvrinnnceenn(880) [ oo | e | e 4.850 .| 10/10/2019. | 07/15/2047.
341081 EU 7 |FLORIDA POWER & LIGHT CO..... ...125.905 2,203,338 1,750,000 IOV I 5.400 12/14/2011. | 09/01/2035.
341081 FQ 5 |FLORIDA POWER & LIGHT CO..... 114,124 1,711,860 1,500,000 IO I 3.950 02/26/2018. | 03/01/2048.
343498 AA 9 |FLOWERS FOODS INC.......cconvverrrrrrirnnes ...104.187 1,823,273 1,750,000 IO I 4.375 03/30/2012. | 04/01/2022.
35671D CC 7 |FREEPORT-MCMORAN INC........c.ccccuuuuee ...105.000 470,000 e 5.000 09/05/2019. | 09/01/2027.
38141G  GS 7 | GOLDMAN SACHS GROUP INC ...107.352 1,250,000 | ..ovooeeeen 1,261,457 | oo [ ervriieennn(8,129) [ | e | s 5.750 |... 03/21/2012. | 01/24/2022.
382550 BG 5 |GOODYEAR TIRE & RUBBER CO ...103.500 470,000 IO IO 4.875 09/05/2019. | 03/15/2027.
404119 BW 8 [HCAINC ..o ...115.625 470,000 IO I 5.875 09/05/2019. | 02/01/2029.
404280 BK 4 |HSBC HOLDINGS PLC......ccosvvumrererinrrierinnes ..106.997 | .... ..1,069,970 ....1,000,000 e 4.041 03/06/2017. | 03/13/2028.
404530 AA 5 |HACKENSACK MERIDIAN HEALTH INC......ccooviiiiiieinirersniseiersiseseieeins L7842 | 1,178,420 | .......c...... 1,000,000 | .ooveerrenn991,399 [ o [0 | s [ | 4.500 04/06/2017. | 07/01/2057.
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423012 AG 8 |HEINEKEN NV....oooiiiiiiiieiieineeissiieseseseesssie st ensssesssssssssnsenes | seeees c 12439 [ 2,242,780 | oo 2,000,000 | ..oovvrreeen 2,042,410 | oo | e (843) | o [ [ 4.350 |...... 4.217 |MS...... 05/16/2017. | 03/29/2047.
432833 AF 8 |HILTON DOMESTIC OPERATING COMPANY INC......coorvrrirmmriirermnriiersniinens | vevres ] ...105.941 09/06/2019. | 01/15/2030.
438516 AR 7 |HONEYWELL INTERNATIONAL INC ...133.451 ..1,000,883 03/16/2012. | 03/15/2036.
438516 BA 3 |[HONEYWELL INTERNATIONAL INC.... ...103.047 ..1,288,088 02/14/2011. | 03/01/2021.
44328M  AK 0 [HSBC BANKPLC............... ...102.749 308,247 08/18/2011.| 01/19/2021.
444454 AF 9 |HUGHES SATELLITE SYSTEMS CORP... NP . ...111.000 .260,850 .| 09/25/2019. | 08/01/2026.
451102 BX 4 |[ICAHN ENTERPRISES LP. s | s I » ...101.875 ....470,000 . | 12/09/2019. | 05/15/2027.
452308  AQ 2 |ILLINOIS TOOL WORKS INC.......corvumrirrimeermenireenerissessenssesssssessssssssssesssenss | weeees . . ..127.072 . .2,000,000 03/01/2012. | 09/15/2041.
459200 HP 9 |INTERNATIONAL BUSINESS MACHINES CORP.........cccoovrirmririireririnninsiienns | cevees . ..104.733 | . 785,498 | .. ....750,000 12/10/2018. | 08/01/2023.
46284V AC 5 [IRON MOUNTAIN INC......ccoovurrimmiirinirierirerireeississeiiesiesesensssessssssessssssensns | coveees . 2103.250 | v 485,275 | oo 470,000 09/06/2019. | 09/15/2027.
46625H JC 5 | JPMORGAN CHASE & CO . SOOI IO o] ...103.852 778,890 ....750,000 12/07/2011. | 08/15/2021.
46625H JD 3 | JPMORGAN CHASE & CO . et | e o . . ...1,563,720 |...105.002 | . .1,575,030 | .. .1,500,000 | .............1,515,501 03/21/2012. | 01/24/2022.
46647P AM 8 | JPMORGAN CHASE & CO . vt | e I 1,25] ...... 1FE| oo 2,434,375 |..106.292 | .....cconnc.. 2,657,300 | .cooovrerneen 2,500,000 | ..ovvvrneen 2,439,392 02/05/2019. | 01/23/2029.
478160 AL 8 | JOHNSON & JOHNSON.... 411,600 |...124.829 ....400,000 407,185 06/23/2003. | 05/15/2033.
478160 AL 8 | JOHNSON & JOHNSON.... e . . ...1,646,400 |...124.829 | . . . .1,600,000 | .............1,628,792 06/23/2003. | 05/15/2033.
48305Q AD 5 |KAISER FOUNDATION HOSPITALS.... et snenienes | e I 12| 1FE| oo 2,228,648 |..114.213 | ..ccovovnece. 2,569,793 | ..ooocverncn 2,250,000 | ..oovvvnnen 2,229,650 04/25/2017. | 05/01/2047.
48666K  AY 5 [KBHOME.......cooovmimririreiscinsiesiienisinns IV I 1,2 3FE 473,350 |...102.307 473,307 10/22/2019. | 11/15/2029.
494368 BG 7 |KIMBERLY-CLARK CORP . B U (OO I 1FE]| .. ...1,237,800 |...132.444 . . v 1,197,081 02/14/2012. | 03/01/2041.
494550 AT 3 |KINDER MORGAN ENERGY PARTNERS, L.P. . B I 1] 2FE| o 920,390 |..121.072 | .............1,210,720 | .oovvrnvnee 1,000,000 | ...ovvrirnnnd 930,570 09/02/2015. | 03/15/2035.
49456B  AQ 4 [KINDER MORGAN INC......ccoivimrimiimirierienieeesssssssssesiessesesessssssssesssesssenss | oveees I 12| e 2FE| ... 997,590 |...116.125 1,000,000 997,655 02/22/2018. | 03/01/2048.
50076Q AR 7 |KRAFT FOODS GROUP INC......... JESSTUOTRRORRIRTRRTRN OO I ORI o 2FE| .. 1,494,738 |...124.944 . 1,250,000 | .............1,460,090 06/25/2013. | 01/26/2039.
552953 CF 6 |MGM RESORTS INTERNATIONAL... ceevererineenn | e I 12| IFE | coiinn 479,710 |...111.000 | ..cccocoeveeer.521,700 | oo 470,000 | ...ooovvvernns 479,238 09/06/2019. | 04/15/2027.
55303X AG 0 |MGM GROWTH PROPERTIES OPERATING PARTNERS.......cccosvvimrererireirnes [ woreeer I 12| 3FE| ... ..527,334 |...111.500 ....470,000 525,338 09/25/2019. | 02/01/2027.
553420 AH 7 |MPT OPERATING PARTNERSHIP LP, JSSTURRIR RO I 12] e 3FE]| ... .490,222 |...106.000 . ....470,000 | ... 489,192 09/05/2019. | 10/15/2027.
55907R  AA 6 | MAGELLAN MIDSTREAM PARTNERS LP........ccocommrrmririermerinernerissenenens | coveees I (. 2FE | s 505,740 |...102.464 | ...............512,320 | .coovrvirrnns 500,000 | ..ovrveerine 500,766 06/09/2011. | 02/01/2021.
58013M  EN 0 | MCDONALDS CORPMCDYUSUS.........cccoviiiriirinriiniinsiissiiesissiinsissiiisnies | e | o [ e 1 2FE 697,703 |...101.567 ....750,000 705,914 03/27/2012. | 02/15/2042.
58013M  EZ 3 |MCDONALD'S CORP......cccvtririiirerirrirreisniiesiesissesesissssssesssesssessenssssssnns | evvenes | oo [ veeeees 12| 2FE ...1,598,010 |...118.604 .1,500,000 ...1,587,890 05/09/2017. | 12/09/2035.
582839 AH 9 |MEAD JOHNSON NUTRITION CO.. ..999,580 |...109.312 . .1,000,000 ..999,743 10/29/2015. | 11/15/2025.
585055 BT 2 |MEDTRONIC INC........ccccovvvvmriinrinnns ...118.408 .847,801 716,000 02/02/2017. | 03/15/2035.
586054 AA 6 | MEMORIAL SLOAN-KETTERING CANCER CENTER I ...125.664 376,992 ....300,000 01/06/2012. | 07/01/2042.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FUNDING l......cccovviirnriiireriiiieinsrsissirerinnes | vves . ...102.895 720,265 ....7100,000 03/19/2014.| 01/10/2023.
595620 AU 9 | MIDAMERICAN ENERGY CO........ . e ...120.053 ..1,800,795 .1,500,000 ,491,008 01/07/2019. | 07/15/2049.
604059  AE 5 [ BM CO..uiiuiieiiiiieiieeiseie ittt | ariis . . 127110 3,177,750 | .. 2,500,000 | .............2,759,757 . 06/19/2003. | 02/15/2028.
61747TW  AF 6 | MORGAN STANLEY.....ccovvrermvrrernrirrirsninns . . . ...103.857 1,817,498 | ...coovvvne 1,750,000 | ...ocvoenee 1,746,256 3,304 03/21/2012. | 01/25/2021.
62886E AV 0 |NCR CORP. ...108.512 255,003 235,000 253,121 ..(632) . . . ... | 09/09/2019. | 09/01/2029.
629377 CH 3 |NRGENERGY INC. 108125 | 508,188 | 470,000 478,689 | ..ooeevreeiieieiis .(357)] ... . . . 09/05/2019. | 06/15/2029.
64110L  AS 5 |NETFLIXINC.....cccovvvrnee ...103.870 ....470,000 496,441 09/10/2019. | 04/15/2028.
644188 BF 0 |NEW ENGLAND POWER CO.... . ,489,890 |...105.048 ..1,575,720 .1,500,000 ,490,280 11/30/2017. | 12/05/2047.
649322 AA 2 |NEW YORK AND PRESBYTERIAN HOSPITAL 200,000 |...111.673 223,346 200,000 01/29/2015. | 08/01/2045.
649322 AA 2 |NEW YORK AND PRESBYTERIAN HOSPITAL.... 100,000 |...112.376 112,376 100,000 01/29/2015. | 08/01/2045.
649322 AD 6 |NEW YORK AND PRESBYTERIAN HOSPITAL.... ...2,499,900 |...110.384 ..2,759,600 ...2,500,008 06/21/2016. | 08/01/2056.
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65342Q AK 8 [NEXTERA ENERGY OPERATING PARTNERS LP.......cccovcunirerirmerireeiienineens 204125 | 489,388 | ........cc0.....470,000 | ..ovrrvinnces 473,806 | ..vvoevercererireines | e (B0B) | +vovvreerrrereenee [ evrmeererineirseninns [ e 4.250 |...... 4.042 | JJ....... 09/04/2019. | 07/15/2024.
654106  AD 5 |NIKEINC.....ccooviirirvirieierinesiieisneiesinines ..108.426 | .....ocoonn. 2,710,650 2,493,750 | cvovvevererieiinnieiins | e 168 [ .o O 3625 |...... 3.641 [MN...... 04/23/2013. | 05/01/2043.
65473Q BG 7 |NISOURCE FINANCE CORP............ ..105.461 | oo 2,109,220 1,997,964 | ..o [ s 39 IO I 3.950 |...... 3.956 |MS...... 09/05/2017. | 03/30/2048.
655844 BH 0 |NORFOLK SOUTHERN CORP ..118.510 2,370,200 2,400,976 | ..o | e (2,164) | ..o e 4837 |....3.511 |AO...... 10/24/2019. | 10/01/2041.
655844 BY 3 |NORFOLK SOUTHERN CORP . . ...113.058 1,695,870 | v.ovreeerrn1,500,000 | oo 1,493,548 | oo | 209 | s [ [ 4.150 02/13/2018. | 02/28/2048.
667274  AC 8 | NORTHWELL HEALTHCARE INC......c.ovturrieireieneriesineseniss i ..107.577 4,840,965 o I 4.260 10/18/2017. | 11/01/2047.
678858 BS 9 | OKLAHOMA GAS AND ELECTRIC CO... ..103.777 IO I 3.850 08/08/2017. | 08/15/2047.
680665 AL 0 | OLIN CORP.....evvreveirerierieeeierisseeseesssiene ...105.620 IO I 5.625 09/05/2019. | 08/01/2029.
68235P  AF 5 |ONE GAS INC......ccooovvviirirriiniinciiens ...118.958 . e 4.658 12/04/2018. | 02/01/2044.
68245X AJ 8 1011778 BC UNLIMITED LIABILITY CO. ...100.250 235,588 | ..ovveereernn235,000 | ooivirinrnnnn237,835 | oo [ e (9) [ | e | s 4.375 | ... .| 12/18/2019. | 01/15/2028.
69073T AR 4 | OWENS-BROCKWAY GLASS CONTAINER INC.......vvereririrerierircirenireenns ...106.750 250,863 o I 5.875 09/04/2019. | 08/15/2023.
693304 AS 6 |PECO ENERGY CO................ ..112.818 2,256,360 IO IO 4.150 02/05/2019. | 10/01/2044.
69351U AN 3 |PPL ELECTRIC UTILITIES CORP. ...125.182 2,503,640 IOV I 5.200 03/06/2012. | 07/15/2041.
69352P AM 5 |PPL CAPITAL FUNDING INC............... ...102.408 768,060 IO 4.000 09/06/2017. | 09/15/2047.
69353R  FG 8 [PNCBANKNA.......ccoomiiriricrienierienereeens ..104.328 | ... 782,460 B 3.100 10/23/2018. | 10/25/2027.
713448 DV 7 |PEPSICO INC....ccoovvvriiririerineirerireenns 15687 [ e 1,156,870 | ..............1,000,000 | ..oooiirrern 995,881 | oo [ evrenniiennnnnB2 [ | e | s 4.000 04/27/2017. | 05/02/2047.
720186 AG 0 |PIEDMONT NATURAL GAS COINC..... . 112.414 1,124,140 ....1,000,000 IO IO 4.650 07/29/2013. | 08/01/2043.
737446 AP 9 |POST HOLDINGS INC......cocoomevrrrirnnne ...106.630 250,581 235,000 IO I 5.500 09/04/2019. | 12/15/2029.
740816 AH 6 |PRESIDENT AND FELLOWS OF HARVARD COLLEGE.... ...129.229 691,375 IO IO 4.875 03/25/2019. | 10/15/2040.
742741 AA 9 |PROCTER & GAMBLE PROFIT SHARING TRUST AN ...102.806 | .... 152,968 . . e 9.360 07/06/2004. | 01/01/2021.
74456Q AP 1 |PUBLIC SERVICE ELECTRIC AND GAS CO.....cooovverrremiirerieeirneeiseissesissens 2122294 | 917,205 | .oovveeereeernn 750,000 | oo 840,695 | ....ovocreerenerinrins [ evrrereenena(4,089) [ s | e | s 5.250 03/22/2012. | 07/01/2035.
74456Q BT 2 | PUBLIC SERVICE ELECTRIC AND GAS CO. ...108.428 1,084,280 ...999,295 IO I 3.600 12/04/2017. | 12/01/2047.
74456Q BU 9 |PUBLIC SERVICE ELECTRIC AND GAS CO. ...108.609 1,357,613 1,245,920 IOV I 3.700 05/02/2018. | 05/01/2028.
755111 BU 4 |RAYTHEON CO....coovvvrvvrinreierineirenninns ..125.379 1,253,790 IOV IO 4.875 02/28/2012. | 10/15/2040.
75625Q AB 5 |RECKITT BENCKISER TREASURY SERVICES PLC........coscvvmirmerirririeiininne ...104.190 1,667,040 IO I 3.625 09/26/2013. | 09/21/2023.
78442F EQ 7 |NAVIENT CORP............. ...106.750 501,725 e 5.500 09/25/2019. | 01/25/2023.
78466C AC 0 |SS&C TECHNOLOGIES INC....... ...106.750 .250,863 | ..ooceeeernn235,000 | oiiirinnnnn246,228 | oo [ e (169) [ s | e | e 5.500 09/25/2019. | 09/30/2027.
797440 BQ 6 | SAN DIEGO GAS & ELECTRIC CO ...107.578 806,835 IO IO 4.300 03/19/2012. | 04/01/2042.
81211K  AY 6 |SEALED AIR CORP......cc.coovuririrrirriinnns ...101.250 IO I 4.000 11/12/2019. | 12/01/2027.
822582 AN 2 | SHELL INTERNATIONAL FINANCE BV, . ...135.070 . IO I 5.500 12/11/2013. | 03/25/2040.
82620K AT 0 |SIEMENS FINANCIERINGSMAATSCHAPPIJ NV.....ccovviiiiiiiieineiririneisinnins ..119.144 595,720 e 4.200 05/22/2017. | 03/16/2047.
82967N  BA 5 |SIRIUS XM RADIO INC ...105.500 495,850 | ...ooeeereeerncd70,000 | oo 73,831 | oo [ errrrinnneenn(218) s | e | s 5.000 09/04/2019. | 08/01/2027.
842400 FT 5 | SOUTHERN CALIFORNIA EDISON CO......oevoriernrinerreeennrineriseesseninseisnsnens | sevieee | oo [eorneen 1,2 | 000 2FE | 1,004,750 | ... 99.430 994,300 IOV I 3.900 11/21/2011. | 12/01/2041.
84756N AB 5 | SPECTRA ENERGY PARTNERS LP. ...102.998 308,994 IO IO 4.600 06/06/2011. | 06/15/2021.
84756N AD 1 |SPECTRAENERGY PARTNERS LP. ...108.893 544,465 IO I 4.750 09/16/2013. | 03/15/2024.
84762L AV 7 | SPECTRUM BRANDS INC........oovverrriiinnes ...103.250 242,638 B 5.000 . | 12/18/2019. | 10/01/2029.
85172F AR 0 | SPRINGLEAF FINANCE CORP ...104.380 490,586 | ...oovereeerncd70,000 | oo 873,397 | [ oo 31) [ | e | e 5.375 |... . | 11/06/2019. | 11/15/2029.
85771P  AE 2 |EQUINOR ASA.......ccovirimrieeineiseiisiis ...115.901 ..2,318,020 IO IO 4.250 11/14/2012. | 11/23/2041.
86614R AL 1 | SUMMIT MATERIALS LLC.. ...102.750 IO I 5.125 11/07/2019. | 06/01/2025.
87612B BJ 0 | TARGA RESOURCES PARTNERS LP ...106.250 B 5.875 09/10/2019. | 04/15/2026.
87612E BF 2 |TARGETCORP................ ...109.401 | .............1,094,010 | ..............1,000,000 | ....ccccccccee.94,830 | .ooovvoocviiiiiinnis | o120 [ s | e | s 3.625 04/04/2016. | 04/15/2046.
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88033G CX 6 |TENET HEALTHCARE CORP.......cccostvurererinrrrerinenireenns 2 107.625 | 252,919 | oo 235,000 | ..oovvcrrrnen 254,289 | ..ovvecrneenernneins [ e (189) o | e | e 6.250 |...... 3.585 12/18/2019. | 02/01/2027.
88104L AG 8 | TERRAFORM POWER OPERATING LLC ..101.750 10/11/2019. | 01/15/2030.
88732) AW 8 | SPECTRUM MANAGEMENT HOLDING COMPANY LLC.... ...100.187 05/24/2011. | 02/01/2020.
89153V AG 4 | TOTAL CAPITAL INTERNATIONAL SA ...106.337 02/11/2014. | 01/15/2024.
89153V AQ 2 |TOTAL CAPITAL INTERNATIONAL SA ...108.422 1,000,000 . 02/11/2019. | 02/19/2029.
89236T EW 1 |TOYOTAMOTOR CREDIT CORP, ...106.575 .1,500,000 497,195 04/10/2018. | 04/14/2025.
89236T FS 9 |TOYOTAMOTOR CREDIT CORP. ...104.994 1,500,000 ...1,499,669 01/03/2019. | 01/08/2024.
89352H AB 5 | TRANSCANADA PIPELINES LTD.. ...123.680 .1,250,000 ...1,357,297 12/10/2013. | 03/15/2036.
893647 BE 6 | TRANSDIGM INC.......ccccovvvvrinriinnianns . . . . ..108.261 | . . ....235,000 | ... 251,858 09/25/2019. | 03/15/2026.
904764 AH 0 |UNILEVER CAPITAL CORP.......... . (SRRSO OO I I (. TFE| v 1,225,734 [..136.276 | ...cccoouveeee 1,539,919 [ oo 1,130,000 | ..cooovvreeee 1,191,590 05/25/2005. | 11/15/2032.
904764 AH 0 |UNILEVER CAPITAL CORP.......... . SD.. | [ e 1FE]| ... 130,166 |...122.306 146,767 ....120,000 126,548 05/25/2005. | 11/15/2032.
907818  EN 4 | UNION PACIFIC CORP......ccrvverreiriirierieriiesissississssissssesessenssesessssssieens | crvees I 12| 1FE]| .. ...3,142,890 |...109.970 | . ..3,299,100 | .. .3,000,000 | .............3,135,950 06/27/2017. | 04/15/2047.
911312 AN 6 | UNITED PARCEL SERVICE INC [SSSTRRRRRT PO I 12| e 1FE| oo 1,166,060 |...119.332 | ..cccrvvrnnne 1,193,320 | oo 1,000,000 | ..ooovrenee 1,136,327 02/23/2012. | 11/15/2040.
911312 AZ 9 |UNITED PARCEL SERVICE INC cr | I 12 o 1FE| .. ...1,486,845 .1,500,000 ...1,487,716 10/19/2016. | 11/15/2046.
911365 BG 8 | UNITED RENTALS (NORTH AMERICA) INC [SSSTURPRSRRIRN DOV I 12| 3FE| ... 482,486 |...104.123 . ...470,000 | ... 481,897 09/05/2019. | 01/15/2028.
913017 BJ 7 |UNITED TECHNOLOGIES CORP . SOOI BN I I 1 2FE | v 1,275,213 |..128.509 | ..............1,606,363 | ..cccoerrunne 1,250,000 | ..cooovvrenee 1,267,603 05/26/2005. | 05/01/2035.
913017 BK 4 |UNITED TECHNOLOGIES CORP . et | JU IR I IO 2FE 933,090 |...136.206 ....750,000 893,583 03/14/2012. | 06/01/2036.
913017 CJ 6 |UNITED TECHNOLOGIES CORP . [SSSTRTRRUEN DOV 1,2 2FE| .. ...1,491,435 |...108.977 .1,500,000 | .............1,491,955 | . v 9,375 | 10/27/2016. | 11/01/2046.
91324P  CQ 3 |UNITEDHEALTH GROUP INC . et | e 1 e 1FE| i 1,116,030 |..121.472 | ............1,214,720 | ..............1,000,000 | ............. 1,103,452 . T4T [ | 21,326 | .......... 04/18/2017. | 07/15/2035.
91324P  DQ 2 |UNITEDHEALTH GROUP INC . SSPTURRTRRRORN IOPN I 12| 1FE]| .. ...3,535,445 |...119.609 ...3,535,683 12/13/2018. | 12/15/2048.
92343V BR 4 |VERIZON COMMUNICATIONS INC......cocovvvrrrireirriins I I I I 1 2FE| .. ..1,295,788 |...111.191 v 1,298,181 09/11/2013. | 09/15/2023.
949746 SH 5 |WELLS FARGO & CO.......ovvviiriririieiniieriesineesssisssisesissssessesessssssssinns | cvvees e | e TFE| oo 3,833,080 |...102.490 | ..............4,099,600 | ..............4,000,000 | ............. 3,874,354 05/09/2017. | 10/23/2026.
958102 AM 7 | WESTERN DIGITAL CORP SOOI BTOTON I 12| 3FE| ... 456,085 |...104.250 ....470,000 457,510 09/05/2019. | 02/15/2026.
976656 CE 6 |WISCONSIN ELECTRIC POWER CO. cerreen [ I 12| e 1FE]| .. ..1,792,836 |...101.561 . .1,800,000 | ... ..1,793,901 . . R 12/05/2012. | 12/15/2042.
983130 AV 7 [WYNN LAS VEGAS LLC.....iivuiriiriniiriinississsnsssssssssssnssssesssesssnsssnssenssesssssnsas | sossnes N 1,2] AFE| s 249,100 |...107.000 | ..o 251,450 | i, 235,000 | .o 248,339 | ..o [ . . 09/05/2019. | 03/01/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation . et | e 215,812,593 XXX | 234275446 | .......... 208,504,793 | ......... 214,111,270 | o0 | XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
52523K AG 9 |LXS 0617 F41-RMBS.......cccosvrvrmrrnerranns ..498,989 |...101.272 ..1,066,652 .1,053,253 ..744,268 ..31,424 10/04/2006. | 11/25/2036.

73316P CL 2 |POPLR 052 M2 - RMBS. ..370,231 | ... 75.094 .587,346 782,153 .(40,186) | ...
891788 AA 2 |TPMT 194 A1-RMBS........ ...2,954,704 |...100.575 ..2,943,161 .2,926,334 (42)

08/21/2006. | 04/25/2035.
11/04/2019. | 10/27/2059.

3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.. e | s 3,823,924 XXX [ s 4,597,160 | ..o 4,761,739 | ............ 4,062,696 | ..o | i (8,804) XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

03063N  AK 3 |ACRE 10ART B - CMBS 2102053 [ 510,265 | ....cccovvnes 500,000 MON... 12/09/2010. | 01/14/2029.
05357H AJ 9 |AVMT 13AVM C - CMBS. ...100.676 ..1,006,757 1,000,000 MON... 12/10/2013. | 12/07/2032.
05526Q AA 4 |BAMLL 15200P A - CMBS.. ...103.684 ..1,036,844 .1,000,000 MON... 05/09/2018. | 04/15/2033.
06035R AU 0 |BANK 18BK14 AS - CMBS. ...111.365 MON... 09/18/2018. | 09/17/2060.
065403 BF 3 |BANK 19BN17 AS - CMBS ...107.203 . MON... 03/21/2019. | 04/17/2052.
065405 AF 9 |BANK 19BN16 AS - CMBS . NP ...109.087 ,027,664 MON... 02/01/2019. | 02/16/2052.
06540T AC 4 |BANK 18BK11 A2 - CMBS.......oiviirieririieniinissiesisisssissiie s I I . ...108.600 ...1,008,130 MON... 04/13/2018. | 03/17/2061.
06540X BF 7 |BANK 19BN22 A3 - CMBS ...100.703 L2, 1T7131 MON... 10/25/2019. | 11/17/2062.
08162T BA 0 |BMARK 18B7 A3-CMBS.........cccccouuee ..112.120 ...1,008,872 MON... 11/09/2018. | 05/16/2053.
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08162V  AG 3 |BMARK 19B10 AM - CMBS.......coovverierrieinerieniieeseneseenns ..108.304 | ..ooovrinne 1,895,319 [ oo 1,750,000 | ..oooovvrenne 1,799,083 [ ..oeoveeeereerrneenne | rverrnerenne(3,.379) [ [ | 003979 | 3.628 |MON... | .coovvrnnee 5,803 | .vovrne 46,422 |03/21/2019. | 03/17/2062.
12508G AX 4 |CCUBS 17C1AS-CMBS.......cccooovvvririrnnne ...106.229 ..1,062,292 .1,000,000 11/21/2017. | 11/18/2050.
12514M  BF 1 [CD 16CD1 B - CMBS......ocvovierreirrinereriesiseessssisessssssesssnenssssssessssssssssnenes | sovves | oo | vereveeendd | ol IFM | i 2,674,897 | 99.591 ..2,489,766 .2,500,000 08/10/2016. | 08/12/2049.
12626L  BP 6 [COMM 13CR11 B - CMBS........cccovvvvrvrinec. ...106.948 ..2,406,328 .2,250,000 04/19/2016. | 08/12/2050.
17322A  AD 4 |CGCMT 14GC19 A4 - CMBS........... ...106.310 ..2,073,050 .1,950,000 04/09/2014. | 03/12/2047.
17322A  AG 7 |CGCMT 14GC19 B - CMBS ...107.951 .323,852 300,000 02/28/2014. | 03/12/2047.
23312L AT 5 |DBJPM 16C1 AM - CMBS ...103.767 .2,000,000 03/31/2016. | 05/12/2049.
23312V AJ 5 |DBJPM 16C3 B - CMBS........cconivmirerierineeieeiseinseeisnians ...100.938 1,000,000 07/26/2016. | 08/12/2049.
350910 AN 5 |FTST 064TS A-CMBS....... . ..102.287 | . . . 1,716,050 04/14/2011. | 12/13/2028.
36250S  AE 9 | GSMS 18GS10 A5 - CMBS........cooeverieeriiieiiiirieniseeissesesssssssesssessssssesssens | cevnnee | o | vevererenes 41 ... M| s 3,604,879 |...111.080 | ...cccoonuee. 3,887,814 | ...cccoounees 3,500,000 | ...ccvvvnee 3,591,557 07/18/2018. | 07/12/2051.
362528 AZ 0 | GSMS 19GC38 AS - CMBS........cvoeieereerierieiseeissisessesssessssesssssssessessns | eovnees | o | eonereenedt | e 1FM ...1,802,360 |...108.854 ..1,904,936 1,750,000 ...1,798,479 02/13/2019. | 02/12/2052.
36253P  AG 7 [ GSMS 17GSB AS - CMBS.......ooeeveeeereeeeeeereseeessetessseeesseseseseessesseseessessesssees | ovenes ] 1FM| .. ..4,377,479 |..105.059 | . .4,465,023 | .. 14,250,000 ...4,347,350 05/19/2017. | 05/12/2050.
46361T  AG 7 [ICOT 13IRV B = CMBS.......coorimeirirnrierieeisenssessesiesssesssssssssssssssssssnensnne. | eonnees | 0 | veverennees 41 .. M| s 1,400,391 {...101.890 | ..cccrvernnne 1,528,352 | ..o 1,500,000 | ..ooovrenee 1,459,167 01/10/2014. | 05/15/2048.
46361T  AJ 1 [ICOT 13IRV C - CMBS.......ocoiiiiiririnricniseiveniesissississiissiisssesissssenines | e | o | everieenndh | s 1FM 965,004 |...100.928 ..1,009,281 1,000,000 974,775 05/07/2013. | 05/15/2048.
46638U  AK 2 [JPMCC 12C8 B - CMBS.........coorvirimrrierieesseisssiesiesseessenssssssessesssensenens. | covees ] 1FM| .. ..1,076,242 |...102.879 | . ..1,080,231 | .. 1,050,000 ...1,057,013 09/27/2012. | 10/17/2045.
46639N AV 3 | JPMBB 13C12 B - CMBS......cconiiiiiciieriiieeiseseeississssesssesssssssssisssssessns | coenee | o | eroerineees 41 .. 1FM | s 1,795,538 |...104.805 | ....ocoocvenee 1,886,489 | ....ccocouneee 1,800,000 | ..cooovvvenee 1,796,817 06/14/2013. | 07/17/2045.
466450 AY 3 |JPMCC 16JP4 B - CMBS........coocviierieriinsrieiienienienes ...105.679 ..5,283,946 .5,000,000 ...5,108,007 12/05/2016. | 12/17/2049.
61691R  AH 9 |MSC 18H4 AS-CMBS......ccccocovvrrmrerirerrerinns . 112.034 | . 3,641,104 | .. .3,250,000 ...3,338,701 12/14/2018. | 12/15/2051.
67087M  AA 4 | OBP 100BP CTF - CMBS.......cccovrirmriiriiniernnreernsisssensssssnssssensssssessssssssens [ coveree | oo | vervneeeendt | e IFM | i, 1,999,988 | ... 99.916 | .ovvvverrne 1,998,318 | ..ccoevene 2,000,000 | ...coornrne 1,996,619 06/25/2010. | 07/15/2045.
90276Y AH 6 |UBSCM 19C16 AS - CMBS. ...106.413 ..1,064,125 1,000,000 ...1,028,096 03/27/2019. | 04/17/2052.
90278L BB 4 |UBSCM 18C15 AS - CMBS. . 112017 | ..5,040,771 | .. 14,500,000 ...4,623,148 12/18/2018. | 12/15/2051.
90353K BB 4 |UBSCM 18C13 AS - CMBS......coooirieririieinnineiierinessenisssisesissssessesennes. | eevnnee | o | vevereenes 41 ... M| s 1,029,997 |...110.969 | ....cccoevuuee 1,109,690 | ...ooovvveeene 1,000,000 | ...covvreeee 1,026,763 09/21/2018. | 10/17/2051.
91830M  AJ 5 [VNDO 13PENN C = CMBS.......ovvirrierrieeireriseiesesessiesssssssssssssissssssssssssssnns | evviees | oo | evvesneendh | o 1FM ..298,879 |...100.862 302,585 ....300,000 ..299,503 12/05/2013. | 12/14/2029.
92890P  AH 7 |WFRBS 13C14 B = CMBS........covveriieeirriiniieeiesiesissssississsssssssessssssssssesssns | eovsenn | o | venrirenedh | s 1FM 514,972 |...102.058 | . 510,292 | .. ....500,000 ..505,003 05/22/2013. | 06/15/2046.
92938V AT 2 |WFRBS 14C19 B - CMBS........coviivierireirerisiiieriesieessessssssessesssessessssseses | soeees 2 106.621 | e 639,728 | ..cocvrerrns 600,000 | ...ooovvernes 608,399 03/10/2014. | 03/15/2047.
95000A AZ 0 |[WFCM 15P2 B - CMBS..........ccooiiiiiiiriscicieniccisssissisis s | s ...105.760 ..2,379,603 .2,250,000 | .......... 2,292,039 12/08/2015. | 12/17/2048.
95001R AW 9 [WFCM 18C48 Ad - CMBS........covrrirrierieiineissisesiesieesesissisesssessiensenens | ooveens ...110.440 ..5,522,020 .5,000,000 | ....coovene 5,044,792 12/07/2018. | 01/17/2052.
95001W  BE 7 [WFCM 19C49 AS - CMBS......couiiimiriiniiinsissnssseesssnssssisssnssssssessssnssssssssnssssssnes | ooseeas . ...108.711 3,373,291 ...3,189,169 02/21/2019. | 03/15/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities .. 72 XXX ....15,278,051 1,829,137 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
04248N  AA 1 [ARMYHW 051 1A = ABS.....coonviiiirineieciseseissieeiienes . 121.811 741,217 ...1,429,441 04/13/2005. | 06/15/2050.
05377R  CR 3 |AESOP 171B-ABS... ..101.715 ..2,288,577 ,249,538 03/08/2017. | 09/20/2023.
05588U  AA 0 [HGVGI19AA - ABS......coomirierieirneiseireiissenenes ...102.041 430,931 04/03/2019. | 09/26/2033.
08763Q AA 0 |BTNY22A1-CDO....cccovvvvvrvrrrererinnines ...100.000 1,250,000 | ..............1,250,000 | ............. 1,250,000 06/05/2018. | 04/30/2031.
12189P  AF 9 | BNSF RAILWAY CO PASS THROUGH TRUST - ABS ...101.538 36,394 35,843 37,360 02/10/2005. | 01/02/2021.
25755T AL 4 |DPABS 191 A2-ABS.......ccccooommrrnnes ...100.017 1,000,170 | ..oooovvreneee 1,000,000 | ....ccooueeee 1,000,000 11/06/2019. | 10/25/2049.
284157 AA 2 |EHGVT 14AA - ABS ...100.066 ..93,729 93,668 | ...... 93,666 10/22/2014. | 02/25/2027.
43284B  AA 0 [HGVT 18A A-ABS ...102.847 .809,715 ....787,302 ..787,286 09/11/2018. | 02/25/2032.
501673 AA 5 |LAAF1AR-ABS....... 108,111 |...105.584 | . 114,149 | .. ....108,111 .108,111 04/13/1999. | 12/15/2026.
82652K  AA 2 |SRFC 17T A= ABS....ooiiieieinerieeiesiesiseesssisessesisssssssssisssssssssssssssssses. | aonnees | 0 | soverennees 4] ... AFE| oo 229,652 |...100.723 | ..cooovvrrrneen 231,327 | o 229,667 | ......... 229,654 03/13/2017. | 03/20/2034.
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82652N  AA 6 [SRFC 193 A= ABS.....occiiirerinerenineinsnsssssnessesssssssssissssessssssessssnssssses | sneees | oo | vevnneennddh | it IFE s 931,432 |..... 99.998 | .ooervrrin 931,432 | oo 931,447 | oo 931,432 | .o [0 [ | | e 2.340 |...... 2.352 |MON... 10/17/2019. | 08/20/2036.
85172N  AA 0 [SLFT1BA A= ABS. ... 210,876 |...100.037 210,558 ....210,480 210,528 MON...| ... 02/01/2017. | 11/15/2029.
85572V  AA 8 |STARR 192 A-ABS ,987,971 |..... 99.999 ..1,987,971 .1,988,000 ,987,968 MON... 11/27/2019. | 11/15/2044.
88433R  AC 6 [WINDR 172 A- CDO....ccooveviririsriccnrisciiienississsississsississsisesissiessiessinnss | conves | G| v |l IFE 03,250,000 . 99.380 ..3,229,850 ...3,250,000 JAJO.. 05/12/2017. | 07/22/2030.
88576N  AB 4 [HENDR 061 A2-ABS........cccocomurrnnee ...108.897 ..1,382,984 .1,269,996 MON... 03/14/2006. | 03/15/2047.
92347Y  AC 8 |VZOT 19A B - ABS......oiieerecesesseiess s . ...101.667 .508,335 500,000 . MON... 03/05/2019. | 09/20/2023.
92912V AN 5 |VOYA 142R ATR - CDO.....cccovivurririnrianines ...1,500,000 |..... 99.369 ..1,490,535 . R JAJO.. 04/03/2017. | 04/17/2030.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNIES. ... | covrenins 17,263,222 XXX . A7,746,773 L A7,264991 | 17,271,398 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... srsssesnsssssnssssenssssnss | aneenes 309,159,073 XXX ..331,897,430 .301,100,573 ...307,274,501 XXX ....11,644,132 XXX XXX
Totals
7699999, TOtal - ISSUET OBlIGATIONS. .. .vveresrerseiseeessers e eessseeses sttt | snnisenes 367,748,062 XXX ..399,990,996 .349,544,545 | ......... 364,523,834 XXX XXX XXX | ... 4,241,701 |....14,616,442 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ........vuuuiiiiiuiiiiiiiiiisiiiisieiisssi s snsssneeness | avesseeens 53,329,343 XXX v 56,162,021 | ...........54,155,290 | ... 53,612,866 XXX XXX XXX [ s 171,673 | ... 1,349,507 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECURHES..............crrrrreissseeeeeesseesseessseessessssessssssseessssssseesssssssesssssssneesssssssssssss | sveesssens 73,307,781 XXX | e 76,400,356 | ..ocovnneet 71,665,018 | ..coovvee. 72,878,784 XXX XXX XXX [ s 237,786 | ..... 2,736,166 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHIES. ... snsssnssseees | ossessns 19,791,396 XXX ....20,497,733 ..19,619,498 | ........... 19,779,280 XXX XXX XXX | v 85,363 | ........ 628,390 XXX XXX
8399999.  Grand TOAl - BONGS............c.uvueuerirererererieeseeisisiesiesee et ssnieensens | eevirenes 514,176,582 XXX ..553,051,106 494,984,351 ...510,794,765 XXX XXX XXX | ... 4,736,523 |....19,330,504 XXX XXX
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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. Government
912828  YS 3 |UNITED STATES TREASURY......ccoviiiimiierineiniienseieeesissiessessssssnsenes 12/19/2019........ BARCLAYS CAPITAL INC.....ooviivirrieinnieierseiesrsseissnenenns .9,835,587 .10,000,000 16,827
912828 YT 1 |UNITED STATES TREASURY. 12/30/2019........ [NOMURA SECURITIES INTL INC......ctuiiiiiiiimiisnisisns s sensensssesnens 4,990,837 6,148
0599999.  TOtal - BONAS = U.S. GOVEIMMENL...........coovvivitetiectieeeiteieieeeeteteectetetetetetesesaetesetetessaeaesessesesesessesesesseessesess  4etessssesssesesesassssessseeesessssesasssesess s sesesassssesassesetesessssas e sesesesassesas s sesesssesesansesesesseset et s seses e sesesesessesesansesesessesesessssesassnsetesasessesanse | eumsesesossssesasssssessssssesasassesssssesesassnses | eversesesissesesesssesanssesesaes 14,826,424 22,974
Bonds - U.S. States, Territories and P
13063B BU 5 |CALIFORNIAST......... 03/15/2019 GOLDMAN ..ottt bbbt enba | Hoenb bbbt st bbbt | enereni st 711,000 ...14,088
649791 QC 7 |NEW YORKST.. s 11/08/2019........ MORGAN STANLEY €Ottt esssssssssssisessssssss st sssssessessssssesssns | esssssssssssessssssssessessessssssessassssssessas | sasssessosssssossessasssessesssnssonsen 742,350 ....842
68609T NP 9 | OREGON ST.....iiiiiiriisiriismissiens st sessensseesensessses 10/09/2019........ MORGAN STANLEY €.ttt st st snssensenses | coemssssssssnssensensnssenssensensssssensensssssenses | omssessosssmmsenssemssnssensenssresanees 500,000
1799999. Total - Bonds - U.S. StAtes, TEITIHONES & POSSESSIONS. ..........c..iviveiuiiieiiiiesiiessessetessessessesessssessessessssssssssasie | sssetssssssesssssessssassessesssssssessessesassassessessesessassesssssssessessessssassessesssssssessessesassassesssssssessessesssssssessessessssassessesssssssessessesassessesssssnsassassess  saessessssassessesnsns .1,953,350 14,930
Bonds - U.S. Political Subdivisions of States
115117 MP 5 | BROWARD CNTY FLAWTR & SWR UTIL REV.......cviiiiriiriiniieriniceeiens e sisessssinenes 11/08/2019........ JBITBIIES ... | erete st | eebeei et 498,715
189849  MT 6 | COACHELLA VALLEY CALIF UNI SCH DIST......cvimriuiirieniieriereseesssissieessiessensesessssesssens 10/04/2019........ RAYMOND JAMES & ASSOCIATES.......couiiimririirieiiiierinsiiesies s sissssesssessssssssssisnes | steessssssssesssessssssessssessesssssssssssssssns | siresesmsssssssesssesssesssesesnssens 500,000 .
64966H  YM 6 [ NEW YORKN Y...oooiiiiirerrseecseee e eeesienees 01/02/2019........ RAYMOND JAMES & ASSOCIATES.........coeiiireriirieieie e ssssssesssssssssessesinns. | soessesssssssesesssssssesssessesssssesssssssssessas | orssessesssnsssssessnssessessnssensn 607,120 | .o 500,000 | ..voreeererierreeierees 10,195
64972G  VZ 4 |NEW YORKN'Y CITY MUN WTR FIN AUTH WTR & 12/31/2019........ VARIOUS ...t es | etb et s bbbttt | erbets st 120,950 .120,000 ...327
64972G WB 6 |NEW YORKN Y CITY MUN WTR FIN AUTH WTR & 12/31/2019........ VARIOUS ...t | oenssne st s s ettt ettt s | enbseesens st 433,402 430,000 170
2499999. Total - BONS - U.S. POlItICAl SUDIVISIONS Of SEAES......ruuruuireiresissteieris it trs st sis sttt ee s ss et ste ks oesseeE et ehE e s8R E o8 £EE S8 E 8L Ef L8 S8 £EE L EEEf L8 EE L8 18 £EE£EE L E R E£EEEEEfEEE AL EE L E L E £ L Ef 4L E b 4L £EfHEE R E LR b s E bbb b b en st edbatbentenben et sen bt entnnnnnt st sensnnies | onrssnine 2,160,187 | oo 2,050,000 | ..o 11,692
Bonds - U.S. Special Revenue and Special A
040484 WA 1 | ARIZONA BRD REGENTS UNIV ARIZ SYS REV......c.evviiiiiiiieierintiesinerseiseesessiesssssssssenenes 12/18/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC........vuiiiiiiiiiieiericieeieienieiesisnienis [ eeseeresissisessssssesesisessesssssessssssessessas | orssessesssnssesssessessessesssssesens 500,000 | ..o 500,000 | ..coovvrreeireiereninines
052414 MG 1 |AUSTIN TEX ELEC UTIL SYS REV, 01/18/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ocviviiiiniriierrinninnieissiesssisseesss | vsiesessssssessssssssssessssssssssssssssssenses | sersenees 1214480 | oo 1,000,000 | cooovevreieneiereeees 10,804
167593 AN 2 |CHICAGO ILL O HARE INTL ARPT REV........... 02/08/2019........ MORGAN STANLEY CO....covuviiiiieiiieiissiesiesisiiesie s ssssss s sssessesssssensses | soesssesssssssssessessnssesssesssssssssesssssssssesses | ovssessessnssesssesssssessessnssenson 644,780 3,642
3MIMWQ  2W 6 [FH ZJ0T789 - RMBS........cooriiiriiiereeicierieesseissiese i 07/12/12019........ VARIOUS ...t bbbt | bbb s bbbttt es | eebtts st 442,661
313IWQ  5C 7 |FHZJ0843 - RMBS.......cooverrereiiieeriesieeiesissisesissseesienes 07/12/2019........ VARIOUS. ...ttt | Shtes bbbt | bbb 258,714 | oo 265,814 | ..o 325
313MWR K2 0 [FHZI1213 - RMBS.......oiiiirirereeiceceiessiessneenae s 07/22/12019........ VARIOUS ...ttt 126,281
3M3MIX4 2U 8 [FH ZK1B8T - RMBS......oooiiiciieiiieisie s sssssenen 08/09/2019........ VARIOUS.......ooiiiiiieieie ettt 30,561
3131X4 LN 3 [FH ZK1233 - RMBS.......oiiiiiiecieee et ssesenssnees 08/09/2019........ VARIOUS ...ttt | eese s s st es bbb snntens | stesestees s 29,798 | .coovvvvrenee 30,100 | oo 30
3M131X4 LP 8 [FH ZK1234 - RMBS.......oiiiiiiceicisie e 08/09/2019........ VARIOUS ..ottt . 54,350 | ..ooovrrcirirne 54
3131X5 D5 8 |FHZK1924 - RMBS........oooiiiiiiiirieiieniesisssissiie e 08/09/2019........ VARIOUS.......oovviiiiririiissisiesieses st ..63,181 62,120 | oo 62
313IXG  2M 9 [FH ZL1680 - RMBS.......couiiiiiiiicieiiieieie st 07/22/12019........ VARIOUS ...ttt | ebbetb s bbb st bbbt es | eebiees sttt 235,575
3M3MXG  JU 3 [FHZLIM75 - RMBS....ooiiiisseienisise e 08/12/2019........ VARIOUS ...ttt s | enbe b s bbbttt es | erbaets st 145,621
313IXG  NZ 7 [FHZL1308 - RMBS.......ooiiiiiieiieerisreiseie e 07/22/12019........ VARIOUS ...ttt ns | ebsese s s b s s bbbt es | eeseeesen e 272,471
3M3MIXG  ZE 1 [FHZL1B4T - RMBS......ooiiiiiiecieriese s 07/22/2019 VARIOUS ..ottt sttt sse s s st s sses | setessesssssssassessese s st sses e b st st ssesnsenss | seessassessesnssssessessesnsensessessen 340,775
3131XM  FM 2 |FH ZL5572 - RMBS 07/2312019........ [VARIOUS........oomiieietcte ettt bbb ss et be st sssenses | orssssessessssassessessssssessessessssnsesasssnssss | saessessesassasssssesssssesssansesaesen 266,792
BMBIXN  6U 2 |FHZL7183 - RMBS.......ociiiiicieieses et 07/23/2019 VARIOUS e eteeaeei ettt e et AR A b e R R RS A A AR E £ AR A SR e SRS b e AR AR E et en s s et et et saesaes | 4esssesses et entesae bt st es st et st st esantntenis | Seeientessetntntenae s et st saenaas 191,842
31320K  XH 2 [FH ZA2480 - RMBS........oooiieiiiiiiiisinsiesssseessssisesess e sssssanes 07/01/2019 WELLS FARGO SECURITIES LLC.......cvuiiiiirieriiicissiessisisssssiessssssssessss st sesssssesses | serssesessossssssssessssssssesssssssssesssessnsses | sooesesssesesssssssssessssnes 13,568,068
31329P QT 3 |FH ZA5866 - RMBS 07/12/12019........ | FIRST TENNESSEE BANK N.A. MEMPHIS. 12,944,634 12,777,768
3132A1  UC 6 [FH ZS1479 - RMBS.......oooiiiiiiieiicise s ssen 08/09/2019 VARIOUS........cocmivnrniins 54,877
3132A5 U5 2 [FHZS5104 - RMBS.......oooiiiiiiicie e nnees 08/09/2019 VARIOUS ...ttt niens | enissisessessnssen s sssensensnssensessnnsens | eniessessnssesssesnnssnsesssnsneens e 0,098 | vovervirerserissiensenrnes 5,757
3132A5 WA 9 |FH ZS5141 - RMBS 08/09/2019........ | VARIOUS 14,290
3132A5 XA 8 [FHZS5173 - RMBS......ooiiieiiiiiiiseissie s sssssnes 08/09/2019........ VARIOUS ...ttt bbb nsnsens | oensasssessesssssenssssssssssensenssssresssssnnsens | sovssesessssssenssensnsssssenssnssnsenss e dy 30D | vevvmsessersssesessensnes 4,417
3132A5  XW 0 [FH ZS5193 - RMBS........ooiieiiiiieiniicieeie st sisessssees 08/09/2019........ VARIOUS ..ottt ssniens | esissisessesssssenienensssseensenssssenssensensns | ereensensnesessnenensnnsensensseenn s AR | vivitirirerssiresiesnens 3,466
3132A6  HV 8 |FH ZS5644 - RMBS........cooiueiiiiieiiieinsierssiseesisi st 08/09/2019........ VARIOUS bbbttt | ertetbes et eneinnis | eneneneniesesnsnessnenennsnnenen o2 OO T | s 22,064
3137FG PN 9 |FHR 4809B VH - CMO/RMBS..........ccooviiriiirniiieisnicee e 02/06/2019........ PERSHING DIV OF DLJ SEC LNDING........cooiriiierniiiieisiissierssisesesississssesssssssnsessenes | soemssesissssssesssssssssssessessssssssssssnssensss | cereeries 5,140,625 | ..o 5,000,000
3M37TFK 2W 5 | FHR 4849A AV - CMO/RMBS........coooiiiriiitiresiercsieie st 02/07/2019........ NOMURA SECURITIES INTL INC......ocvuiviiiririniicierieieeissieresisesesieissie s 7,254,891 ..7,050,000
3M37FK LM 6 |FHR 4858C EK - CMO/RMBS..........coiiiiireriiiiriresieisisie s sssnsenes 02/07/2019........ BONY MELLON/BMO CAP MKTS..... 2,522,734 ..2,450,000
362848 UR 2 | GAINESVILLE FLA UTILS SYS REV IAM COML P.....ccoouvviiiiiiieiseirereiseieniserseisesesisseenienees 04/03/2019........ BARCLAYS CAPITAL INC.....ooiiieiiiireiieieeieeiseisesise st sssessssssss et sssessenssnes | soessesssssntesessesssssesssessessssssessasssessenses | erssessessonesesssessnssessessnsssesens 500,000
544712  2H 4 |LOS ANGELES CNTY CALIF MET TRANSN AUTH S......coiiiiiriiiiniinenneresiseeesississsesesssens 01/18/2019........ VARIOUS......cootiiiicitie s .1,748,950
546540 RN 7 | LOUISIANA ST UNIV & AGRIC & MECHANICAL C......ccovvuriierrieriieiereriseiesise e sisseensenenes 12/06/2019........ RAYMOND JAMES & ASSOCIATES.........euiureieireieeeinesreseestssiseseesesesssssesssssssessesssssessssesses | resessessessssnssesssssessssassessssssesssssessssanss | sesessessesssssessssassesssssessssassenne 737,310
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576000 XQ 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED... 11/07/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC .1,000,000

576051  WJ 1 |MASSACHUSETTS ST WTR RES AUTH IAM COMLP... 10/10/2019........ CITIGROUP GLOBAL MARKETS INC.......cvuiiuririiiiriiiieissisesssisssessessssssessssssssessssssssses | sersesssessessssssesssesssssssssessssssssessessansns | ssssssssssssssssssessssssssssnssns 500,000

646139 X8 3 |NEW JERSEY ST TPKAUTH TPKREV.......coiiiiiirireisirerisssee e 02/11/2019........ CITIGROUP GLOBAL MARKETS, INC/CORRESPON...........cceviireiirriiiirerisiiesesseinesens | cereemesessesssesessesssssssssesssssssesssesssnsses | sesessessessnsssssessssssssesessns 703,410

64990F RC 0 |NEW YORK STATE DORMITORY AUTHORITY. 12/19/2019........ MORGAN STANLEY €Ottt ssssis sttt entes | £oestesssssssssessesb st esb bbb en st | atbsessesssssest s s ssenen 500,000

696583 HH 9 |PALM BEACH FLAREV......ccooviiiirnieiseeeeesnienes 12/19/2019........ PERSHING DIV OF DLJ SEC LNDING........couiiriiiieiniiiieissiesieissiseienissiessesssssessesnses | coessesssssssssessssnesesssessessssssessssssssesses | ovssessesssnsssssessnssessessnssesend 487,805

709223  VZ 1 |PENNSYLVANIA ST TPK COMMN TPK REV........ 01/04/2019........ MORGAN STANLEY CO....vuviiiriuiiiiieiitisesiesieesesie s st sss s sssssessses | soestesssssntesessesssssesssessesssssessssssessesins | esssessessonssesssessnssessessnsssenen 625,180

751100 MQ 8 |RALEIGH N C COMB ENTERPRISE SYS REV. 11/08/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ocviuiiiniriirernisirnnieisssesenisseesss | nniessessssssessssssssssesssssssssesssssssssenses | sersenees 1,670,547

79765R  5A 3 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.....ccoevvvierrrirnnes 12/13/2019........ MORGAN STANLEY CO....cvuviririieieiieiieiesiesiseseseesesssesessssssesesssessssss s ssssssessesssssessses | ssesssessssssesesssssnssessessesssssessesssessessas | erssessesssnssesssessnssessesssesessnn 500,000

79765R  5F 2 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL......cocvvvvrerrirnns 12/16/2019........ MORGAN STANLEY CO...ouvuiiririiiiiieiitiesiesieesesi s st sssss e esssssssssessses | oessssssssssssessesssssesssesssssssssessasssessessas | esssessessssssesssesssssessesssssensnn 501,795

802498 UV 5 | SANTA MONICA-MALIBU UNI SCH DIST CALIF............ 10/08/2019........ RAYMOND JAMES & ASSOCIATES........ceiieieieireireeinisseseeeississsessssesssssesssssssssssssssessssnsses | ressssessesasssssessessessssassesssssessessessssanss | sesessessesssssesssssssessessesnssassenss 500,000

882117  7C 2 |TEXAS A &M UNIV PERM UNIV FD............. 12/18/2019........ MORGAN STANLEY CO...vuiiririueiiiieiitisesiesieesesie st essss s ss et sssssentes | soestesssssstesessessssses e ssess e ssesientesins | estsessessosssesssessnssessesssesenend 483,145

88213A  NZ 4 |TEXASA&MUNIVREVS......ccooiviririiiiineiesinesiesieeisiesien 01/09/2019........ MORGAN STANLEY CO.....couriumiimririiiirisristiiesiesssiessesesssssssssssessesssesssss s ssssssesssoes | aosssesssssssssnesssesssesssssssssssessessnssses | oovsienes .1,000,000

917567  EX 3 |UTAH TRAN AUTH SALES TAX REV.......ooviiieiieinireinesereienisens 11/07/2019........ WELLS FARGO BANK, NLASIG.......ooiviiiiieiiniieeisiseissietisiess e sssssessenes | oesssssessessssssessessnssssssessesssssesssessnnsnns | sesessesssessnsssssessssssssessessans 500,000

917567  EY 1 |UTAH TRAN AUTH SALES TAX REV.....ccoovviiieiiieinieinensneisnisein 11/07/2019........ WELLS FARGO BANK; NLASIG......ciiiiiiieiiseieeisisiisie it sssnes | oerssssessessssssesssesssssssssesssssssesssssssnsans | stsessesssssnsssssesssssnssssnsses 500,000

92818M  C3 2 | VIRGINIA ST RES AUTH CLEAN WTR REV......oiiiiiiiniiieieneiee s 12/02/2019........ VARIOUS ...ttt s | essete s bbb sttt | eesines st 255,000

92818M  C4 0 | VIRGINIA ST RES AUTH CLEAN WTR REV....ciiiiiiiiiiiiniistienissisns st 12/02/2019........ VARIOUS. ...kt | oebbenesensenb et enbsen bbb st nes | snbscesentsensens e ens et 630,000

3199999. Total - Bonds - U.S. Special Revenue and Special A LLC TP OO OO OO OO PO PO PO OO PO PO O SO PP PP POy PPTPPOR IPOTRPO OO PP PPOPPPRTTROR 59,697,633

Bonds - Industrial and Mi:

00164V AE 3 | AMC NETWORKS INC.......cooviuirrirririirerisisiesiesssssiessssessessssesessssanes 09/09/2019........ WELLS FARGO SECURITIES LLC......ovvvvvrrierneieinieisninns

019736 AE 7 | ALLISON TRANSMISSION INC.......covvriiireriniirieiiseinieierseiseeesis s 09/12/2019........ VARIOUS ...ttt
02665W  BP 5 | AMERICAN HONDA FINANCE CORP.........cotiiiiiiriintieiiiisissie s [ 01/02/2019........ WELLS FARGO SECURITIES LLC......coovvieiieireicericierinns

030981  AK 0 |AMERIGAS PARTNERS LP 09/06/2019........ WELLS FARGO SECURITIES LLC......coovvvivrriricrinriirenienes

05588U AA 0 |HGVGI19AA-ABS... . 04/03/2019 MERRILL LYNCH PIERCE FENNER........cotieiiiieiieissiesissiseissessiessssiessessssesessessesses | soessesssssssesesssssssesssessessssssessssssessessns | oresessssssssesssensessessessnsssessnd 499,873

06051G  GR 4 | BANK OF AMERICA CORP.........cocovvireririiiniieineieieisssiensnines 01/07/2019........ MERRILL LYNCH PIERCE FENNER........ccitiiiiiiieierisissisisssssessiesssssesssssssssessessssses | sressessesssssessssssssssessessssssessssssssonsss | sersasees .1,663,953

065403  BF 3 |BANK 19BN17 AS - CMBS......cocovoiereireineieiseieneciseeeeienes 03/21/2019........ MORGAN STANLEY CO....cvuiiiiririeiieieiriesieesessssiesiessssesesssssssssesse s essesssssssssssssessassses | soesssessssssssessesnssssssessessssssessssnssnssse | rerseries .1,802,357 ....1,750,000
065405  AF 9 | BANK 19BN16 AS - CMBS......cooiiirieiiiierseieeciseeeisies 02/01/2019........ WELLS FARGO SECURITIES LLC......couuiiiiiieiiiicrisiisiesieisesssiesisisses s ssessssienss | essssesessssssssssessesssesesssessssessessssines | coessnees .1,029,953 ....1,000,000
06540X  BF 7 |BANK 19BN22 A3 - CMBS.........otviiiiieirierieniseiseissiiesiesssessesesseons 10/25/2019........ WELLS FARGO SECURITIES LLC......oouiiiirimiiieiisiieniseressesesssesiessesssesssssessssessens | soesiessssnesssesssssssnsssssssesssesssssssesssnnes | avesereons 2,777,475

08162V AG 3 |BMARK 19B10 AM - CMBS 03/21/2019 DEUTSCHE BANK SECURITIES, INC........ .1,802,462

08576P  AA 9 |BERRY GLOBAL INC......covvvmiiririiirirnieisisseiesississisesss e 09/04/2019........ MORGAN STANLEY CO....cooovvrrierireierissieeesisissnsnenns

100743 AK 9 | BOSTON GAS CO.....coorerririierriereeisseesisisesesise s ssssisssssssesssssesse s [ 02/06/2019........ MORGAN STANLEY €. sesssseesssssssesesssessssss s ssessessssssessses | soesssessssssesessssssssessessessssssessesssessessas | orssessesssnsssssersnssessessnssensnn 960,340

10373Q  AE 0 |BP CAPITAL MARKETS AMERICA INC.....covvviiririiriiicseieesssi e [ 02/04/2019........ GOLDMAN......cooiuireieieesitis sttt | Hhsbses s b n bbbt | erienines 4,748,535

114259 AP 9 | BROOKLYN UNION GAS CO.......cvverrmirireririririnseissieesies s C 01/30/2019........ MORGAN STANLEY CO....ouiiiuiirriiieimirirtiieisssssiesssesessssssssaesssesssesss s ssesssssssesssesssas | stsssssssnssssesssesssssssessssnesssessseessssssssssns | siremesmsssnsssessesssessnnesnsien 773,715

1248EP CB 7 |CCO HOLDINGS LLC.....o. ittt 11/14/2019........ VARIOUS ...t ens | ebbete s bbbt es | eebets sttt 503,545

156700 BB 1 | CENTURYLINK INC. ..ottt 12/09/2019........ CHIGIOUD (SSB)...v.vvurvuirriseisiseieri et es | ersssses s s b s st bbbt es | erbseesen s r et 235,000

16411Q  AE 1 |CHENIERE ENERGY PARTNERS LP.......coiiriiiirniiieisrieeiserseise e enes 09/25/2019........ RBC CAPITAL MARKETS.......c.ocoiiieereetirereiseeseesesseseessesssesseeseesssassessessssssesssssesssssssessssssssssns | resessessesssssssesssssessssassesssssssasssssesssanss | seseesessessessessssassessssssssssssesso 479,488 ...470,000
185899  AC 5 | CLEVELAND-CLIFFS INC.....ccviiiirieierniieiesiisiie et sssienes 09/25/2019........ JP MORGAN SECURITIES LLC.......ooiiiiiiiiieriiisisiiesi i iessisssssssesiis | siissiiesissasssss e siass | ossiasissesssesssssssssisssssssssens 226,709 ...235,000
210518  DC 7 | CONSUMERS ENERGY CO......ccovvuiirieieiniiierisssieesesssiesesesseessesnenes 02/06/2019........ PERSHING DIV OF DLJ SEC LNDING........cooiiriiiiiiiieiisinerssieeesississsssssssssniessenes | soesesesssssssssessssnssssssesssssssssessssnsssnses | ceveerees .1,029,490 ....1,000,000
25245B  AA 5 | DIAGEO INVESTMENT CORP.. [ 02/05/2019........ RBC CAPITAL MARKETS.......cooiiiuiiiieiiiesiesie sttt ssanies | soesisessesisssesssssesssssssessesissssesssessnnsnssns | sereesines .1,565,415 ....1,500,000
25277L  AA 4 | DIAMOND SPORTS GROUP LLC.......cvurriririrricisiisiensieisesisissssseisnsnenes 09/05/2019........ VARIOUS ...ttt s | eeb et s n bbbttt es | erbaees st 535,255 | oo 520,000
25755T AL 4 |DPABS 191 A2 - ABS.......coiiirieinineeerieiseiesie st 11/06/2019........ PERSHING DIV OF DLJ SEC LNDING........comiereiririiiniierissiinsieriesiseeesiseesensesesseseensees .1,000,000 ....1,000,000
26442E  AG 5 |DUKE ENERGY OHIO INC.....coiviiiiiniirnniseierisssese e 01/03/2019........ CREDIT SUISSE SECURITIES (USA) .1,497,180 ....1,500,000
29261A  AA 8 |ENCOMPASS HEALTH CORP........cccovvviiriieinrieeieerciisnirnes 11/07/2019........ RBC CAPITAL MARKETS......cooiiiieiieiiii ettt ssssnses | coesssesasssssssesssssnases s sssssssssessssssssenses | onssessssonssesssesssssessesssesenson 240,875 235,000
30251G AW 7 | FMG RESOURCES (AUGUST 2006) PTY LTD.......coiririrrririerirerseiseierissiesesseeseienes [ 09/05/2019........ PERSHING DIV OF DLJ SEC LNDING.......comieririiiiinieerissineierssisceesesiesses e sssseensnen 73,893 70,000
337932 AJ 6 |FIRSTENERGY CORP. 10/10/2019........ VARIOUS .1,196,980

35671D CC 7 | FREEPORT-MCMORAN INC 09/05/2019 VARIOUS......oo ettt st ses et s s et et nesaes | 4etessesssesesaesessesesensesses et st ensessnsnsnnas | seesassessessensessessessnsansssesaas 516,996

36252S  AZ 0 | GS MORTGAGE SECURITIES TRUST 2019-GC38 -......ccvvuuirmiierrriiirerierssseiessseiessssssssenenes 02/13/2019........ GOLDMAN .1,802,360
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382550 BG 5 |GOODYEAR TIRE & RUBBER CO.......cccceimiiirrrierinriienrirersieneenes 09/05/2019........ CREDIT SUISSE SECURITIES (USA) ..67,921 70,000 | oo 1,649
404119 BW 8 [HCA INC ..ottt 09/05/2019........ VARIOUS ...ttt s | eebe b s bbbttt nt s | erbaeis st e 535,545
432833  AE 1 |HILTON DOMESTIC OPERATING COMPANY INC.....ccovurerinriierrierenirereeiseeenisessesesesesseessnes 09/06/2019........ VARIOUS ...ttt sns | etsess s bbb st bbbt snntes | eebeeesen e 529,221
444454  AF 9 |HUGHES SATELLITE SYSTEMS CORP 09/25/2019........ JP MORGAN SECURITIES LLC.......couiimiiiiiirriiiseieieiesi e sssssssnes | oesssssessesssssesssesssssssssessssssssesssesssnses | stssssesssssnssssssessnsssessssssssae 256,686
451102 BX 4 [ICAHN ENTERPRISES LP.......ccceviiiiiriirniveienceieereeiees 12/09/2019........ JEIMBIIES ... | ere ettt | eeires et 471,594
46284V AC 5 | IRON MOUNTAIN INC......cooiriiiiriirerinrieresiseeesie i ensessees 09/06/2019........ VARIOUS ...ttt | ebbetb st b s s bbbt s | eebsets sttt 520,063
46647P  AM 8 | JPMORGAN CHASE & CO....cocovvriiririiirsiieiessssissesise e ssessssisensssanes 02/05/2019........ JP MORGAN SECURITIES LLC.......cvvrireriiiririieisiseiesisisssssssssssssss s sssssessesssseses | sesssesessssssssssssessosssssessssssssessessanses | seinssnes 2,434,375
48666K  AY 5 [KBHOME........coc it 10/22/2019........ VARIOUS ...ttt ns | ebsete s s s bbbt snntes | eesieesen et 473,350
552953  CF 6 |MGM RESORTS INTERNATIONAL. ..ottt 09/06/2019........ VARIOUS ... s | etb et bbbttt | eebebs st 529,710
55303X AG 0 | MGM GROWTH PROPERTIES OPERATING PARTNERS....... 09/25/2019........ VARIOUS ...ttt s | etsese s bbbttt | eesenes st 527,334
553420  AH 7 |MPT OPERATING PARTNERSHIP LP.........ocoviiiimiierinireieineierineis 09/05/2019........ VARIOUS ...t ens | ebbetb s bbb s bbb snbes | etbsetsen bbb 542,097
595620 AU 9 | MIDAMERICAN ENERGY CO......cevviirirririiiirinirieniereseeissississessssssesssesessenns 01/07/2019........ MIZUHO SECURITIES USA/FIXED INCOME...........oiviriiieirirtiisiiierienisenisssessssesssiesines | ceisssessssssssnessessessssssssssssessesssnesses | covsienes .1,490,850
62886E AV 0 [NCR CORP......ccoiiiriririneiiiesiseireesi st 09/09/2019........ PERSHING DIV OF DLJ SEC LNDING........cvuiieriiirieiiieriesiesie i sisssessessessesssesseses | soessesssssssesesssssssesssesssssssssesssssssssessas | orssessesssnsssssesssssessessnesesson 280,748
629377  CH 3 |NRG ENERGY INC......coooiriiririiiriiieinierssiseiesississsie e ensssaes 09/05/2019........ VARIOUS. ...t | Shbsebb bbbt | bbb 529,046
B4110L  AS 5 |NETFLIXINC.....oviiiiiiieinicnieee e 09/10/2019........ SG AMERICAS SECURITIES, LLC......cooiiiiiieiiiiriieiseiieisneissie s sssesessesssssssneses | cevsesssessesssssesssesnssssssessssssssesssesssnsans | sessesesssssnssssssessssssssssnssns 550,139
65342Q  AK 8 |NEXTERA ENERGY OPERATING PARTNERS LP.......cootiirieriiiriiniieisrireresiseeesisesenisese s 09/04/2019........ VARIOUS ...ttt ns | ebbet b s bbb s bbbttt s | eebets sttt 524,112
655844  BH 0 |NORFOLK SOUTHERN CORP.........cccomiriirimririiiininiiierieseiesisisesissseesinenes 10/24/2019........ US BANCORP INVESTMENTS INC......ccoovvirierrirrierieriinerienes .2,403,140
680665 AL 0 | OLIN CORP......couieiireriticetieisiesie et 09/05/2019 VARIOUS........cocvevmrnranne
68245X  AJ 8 (1011778 BC UNLIMITED LIABILITY CO 12/18/2019........ TORONTO DOMINION SECS USA INC....ovvuirriiircirerieinsiessssseisesssesssssssssssssesssssssssessns | serssssessessssesesssssssssssesssssesessssssnsons | arnrees
69073T AR 4 | OWENS-BROCKWAY GLASS CONTAINER INC.........ocvirriiiieiniieiiirissie e 09/04/2019........ MORGAN STANLEY CO....ccoovvrriirreieierneieienieeenienes
693304  AS 6 | PECO ENERGY CO....oouivuiiririiiireriiieiesie i 02/05/2019........ PERSHING DIV OF DLJ SEC LNDING.......couiiriiiiiisieeriseieiersisceesissienses e sssseenssen .2,011,440
73316P  CL 2 [POPLR 052 M2 - RMBS.......coooumiuuirierirririeinniieiiesiesesesissessssssseesinenes 11/01/2019........ DIFECE....c s 796
737446 AP 9 | POST HOLDINGS INC......ccoiviiririiiiiieinsieresisseeniseisesess e sisseessesnees 09/04/2019 VARIOUS ...ttt | ebsete s bbb s bbbt es | eebates sttt 261,999
740816  AH 6 |PRESIDENT AND FELLOWS OF HARVARD COLLEGE. 03/25/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......oovuiiiiiririiernieiresieissssissssseenss | esssisssssesessssssssessesssssssessssssssessss | sosssessesssssessesssssessesssssonson 645,659
78442F  EQ 7 [NAVIENT CORP......c.oviiriiiierireineieie s sssenssnenes 09/25/2019........ VARIOUS ...ttt ns | eeseee s bbb sttt es | eessees st 256,461
78466C  AC 0 | SS&C TECHNOLOGIES INC.......ccoovuuiirriiiriiierieniseeesiseisesesienssie s sisseenssies 09/25/2019........ JEIHBTIES ..o | erbt bbbt | eebeei e 246,398
81211K  AY 6 |SEALED AIR CORP.......cccoevuvrirnriirnri 11/12/2019........ JP MORGAN SECURITIES LLC.......ooriiiiiiiiieritisieissiiesieseessesssssissssesssssssesssenesns | shiesssesssssesssssssssesssesssssssssssssssssesssnns | oessosssssesssesssessssssssessensssnens 471,038
82652N AA 6 |SRFC 193 A- ABS 10/17/2019 BANC OF AMERICA/FIXED INCOME..........coiieteiciceiieeteteeete ettt eeeae s e tesesaesenesassenns | setesesssesesssesesessesessssesesesssassessssesesens | oostesessssesessssesessesesassssesesanns 999,983
82967N  BA 5 | SIRIUS XM RADIO INC.....cc.coovvvrerrrirerrnrinns 09/04/2019........ VARIOUS ...ttt s | enbe b s s n bbbttt es | erbaees st 523,849
84762L AV 7 | SPECTRUM BRANDS INC.......cvuiririeiieierenirriesissisesesise s ssssesessssenes 12/18/2019........ JP MORGAN SECURITIES LLC.......oiiriiiiiiresierseiseie st sisssessessesssssessessessses | oesssssessessssssessessnssssssesssssssesssessnnsnns | sesessesssessnsssssessssssssessessae 243,824
85172F AR 0 | SPRINGLEAF FINANCE CORP. 11/06/2019........ RBC CAPITAL MARKETS.......ccuiieiiiiieiiietie ettt ssssss st sse s ssssessesssssssessns | essessesssssssssessessssassessesssssssessessessssanse | sesessessessesssssssessesssssssssassesso 473,438
85572V AA 8 |STARR 192 A= ABS......coiiiriiitiieiiieiiesiesesssiss et 12/01/2019........ GOLDMAN ...ttt | ehbstes et | ernienes .1,999,970
86614R AL 1 | SUMMIT MATERIALS LLC......ovuiiiiireiricieisicriersriceeeesi e 11/07/2019........ CHIGIOUD (SSB)..... ettt es | ebbetes s bbb st bbbt es | eebees sttt 241,827
87612B  BJ 0 | TARGA RESOURCES PARTNERS LP . 09/10/2019........ GOLDMAN ..ottt bbbt ensa | £rentebsess et s bbbt | entienses bbbt 553,800
88033G  CX 6 | TENET HEALTHCARE CORP........ccoviieiiiiieiereiineiesississse e 12/18/2019........ BARCLAYS CAPITAL INC.......ooeieiieiieireeesieisesisesessssiesis e ssesss s sssssssnssses. | ssesssessesssesesssssnssesssessnssssssessssssessessas | orssesssssnessssessnssnessessnnssesson 254,458
83104L  AG 8 | TERRAFORM POWER OPERATING LLC 10/11/2019........ VARIOUS ...ttt s | etb bbbttt | erbets et 472,475
89153V AQ 2 | TOTAL CAPITAL INTERNATIONAL SA.......ooiiiiiiniieriniiniisie st sssenenes 02/11/2019........ MORGAN STANLEY CO...coouiiiiieiieitiesieeisissiesiesissssesisssssssie s sssssssssssssssssnsses | soesssessssssssessssnssssssessessssssesssssssensss | cereerees .1,000,000
891788  AA 2 | TPMT 194 A1 - RMBS.......ooiiiiieiritinriseeeie et enesiees 11/04/2019........ BANC OF AMERICA/FIXED INCOME.........coiiiiiieiniireiiriesisieesssiresserisseessessessessessssssssses | soesesessssssssessssssssssssessessssssesssessssnssse | reveesines .3,029,085 | .. 3,000,000
89236T FS 9 |TOYOTA MOTOR CREDIT CORP 01/03/2019........ JP MORGAN SECURITIES LLC.......cvvriririiieireiieisiseiesisisesssis s isssssssssssssessesssseses | sesssssesssssnssssssessosssssesssssssssssessanses | senssnes 1,499,595 | i 1,500,000
893647  BE 6 | TRANSDIGM INC.....cooiiiiiiiiiiriireiinriesisi st 09/25/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC........cuiiiiiieiniieiieniieeeieienieiesissiesis [ eeseesesisseessssssssesssessesssssesssssssssensns. | orssessessssssesssessassessesssssessnn 252,942 235,000
90276Y  AH 6 |UBSCM 19C16 AS - CMBS.......coiviiiiiierieieerieeesiessi e essssees 04/01/2019........ UBS SECURITIES LLCICMO ...ttt esssssssssisssins | aosssasssissssisssesssssssssssssssssssssssssssns | coveienes .1,029,999 ....1,000,000
911365 BG 8 | UNITED RENTALS (NORTH AMERICA) INC.........coiiieriiiiiiriesieiseiseessesss e 09/05/2019........ VARIOUS ...ttt | essese s bbbt es | eesnes st 533,611
92347Y  AC 8 |VZOT 19AB - ABS......ooiiiicieici sttt 03/05/2019........ CHIGIOUD (SSB).....vtueuirriieiiei bbbt s | ebbtbs s bbb st bbbt | erbeis et 499,847
95001W  BE 7 |WFCM 2019-C49 - CMBS......ovvriiriiiiicieiitissisieisssss st ssenssen 02/21/2019........ WELLS FARGO SECURITIES LLC.......couuiiiiiiieiiiieiissisissiessssssiesssssssssessesssssssssessssssesss | esssesssssssnssssssessosssssessssssssesssessasses | seinssnes .3,195,922
958102 AM 7 | WESTERN DIGITAL CORP 09/05/2019 VARIOUS......oo ettt st ses et s s et et nesaes | 4etessesssesesaesessesesensesses et st ensessnsnsnnas | seesassessessensessessessnsansssesaas 504,070
983130 AV 7 |WYNN LAS VEGAS LLC......ccooeiiiiiniisciesiciesissnissssissiesienes 09/05/2019........ CHIGIOUD (SSB).....veuriuirritireieiei bbbt es | erbsbs s bbb s bbbt bbbt es | eebaebs et 551,200
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Annual Statement for the year 2019 of the MOTORISTS LI FE IN S U RAN C E CO M PANY

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

CUSIP Identification

Description

Foreign

4

Date Acquired

5

Name of Vendor

Number of Shares of Stock

Actual Cost

Par Value

Paid for Accrued Interest and Dividends

3899999. Total - BONAS - INAUSEHAI GNA MISCEIANEOUS................ovevieeeeveieiecieecteteicete ettt ete et etetetesestetets tevesaetessssesesesassesessesesessaesesassesesessssetessesesesaesesetessssesessesesesassesesassesesessssetessseeesassesetes s setessesetesessssetessesetesessesetssesesassasetesssesesanse  atssesesossssesassssesesssesesassssessssssesesasseses | tevessesessssesesasssesansesesasaed 63,849,401

8399997, TOtAl = BONGS = PAI 3. ... iteisittiieiss ettt ss sttt 1 s 1e 8888808488280 E 108 E 08 e e e48eE8eE Do E e 8oL 88 o0 8L 14080 E 81 4L 8080 o0E 108 E L8 4808408810 E L1 4E 8L L84 E 8 LR L L £ E L1 £ LR E LR R R Rt fenbessane s ent et ettt ensnnns | snrenes 142,486,995

8399998. Total - Bonds - SUMMANY HEM fTOM PAM 5.ttt sttt es et et esees e eesseanseeseesee | fedseeseseesesseeseeaeseeseeseeseseeseeseEaeEseseeAeEseeeeEeE8eEaeE e e o e84E1eE e E4EEoE8 e e LE 428408 o e e EEEneEeeAeE 12 4eE4EE S e AL EAe 8o eE 4212 E e EeeEHeAeE A £E et a2 8 ee s e e eEneEeeseeeb et eetassne | 4efeesessssessessessnsantassesssssntansessensnssnsasnes | seessssanes .6,659,578

8309999, TOtAI = BOMAS. ...ttt it eeis et eee sttt s E 88 £ f £ E 84 EE 48 £ 48818144 E 4 EE4£E R 10EE4eEE e EieEEE4EEEoLE oL LR A LR eLE 4L E £ 1oL E LR EEHeEE LA E 4L E oL E oL 4EEE 4L L4 E LA 1EEE LR LR R E AR R Rk seEReeE ettt | bninas 149,146,573

9799998. Total - CommOon StOCKS = SUMMANY IHEM fIOM P 5. ettt ettt ss et ehes etseeseseseeseeeeeeEeeseeseesehee8 e e e e eEse8ee8 e e EeeE4E8 S 088 o8 408421 S0 e E4EE o e840 1 LE 128 4E0 £ 08 L0 LE4eE 40848 e E e e 4L 0 e 0 AL E e 8 4e 8 4L 1 L0 eE4E 0o 08421 LE 128 4L 8 o0 1o EeEseEee8eE e b eEeeheesee | 4efedseeeeseseesee et antessenset et ansensenntsntensns | sebsssessessssssssssassensessssssansanss 113,395 XXX

9799999, TOtAl = COMMON SOCKS.........c.vieiveveieieeteictctete ettt ettt et ctetes st etetesaeteteseeetessssetesesassesessesesesssassans  4ebessesessssesesesassesassesesesassesesassssesessesetesassesesassesetessssesesesesesassesesasesesessssetesassesesassetetesassetesassetetesassesessssesesessesetansesesesnsetesasassesanse | etessesesssssesassssesessssetesassssesessnsetesasssses | ctetesissesesssesasssetesssssasnseses 113,395 XXX

9899999.  Total - Prefermed QNG COMMON SOCKS..............c.iviiieiieeiietiiiieieetsetste s seeseseetessessesesssessssessessesssessssssssssses  sebssssssssssssesssssssessesssssssassessesssssssessessessssessesssssessssassessssnsessessessesansessesssssesessessessesessesssssessssessessesesessessessesansessebsssssessessebssssnsessns | oesesssssssssessessesassessesssssnsessessesssssnsesses | sosemsessessssinsessessesssssssssessesee 113,395 XXX e 0
9999999. Total - Bonds, Preferred and COMMON STOCKS..............c.iuiiriiriireiieiiieiesie ettt sistiese | eesessesseesseesee e s s e st e s bt s et s et b et e s e ee Rt e R e ettt es et tns | ettsessaneessesietasenseenneseeaesseninsneninsnns | evieres .149,259,967 XXX | s 526,733
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Annual Statement for the year 2019 of the MOTORISTS LI FE 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 | in B./A.C.V. Change in | 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
Bonds - U.S. Government
36179T 4P 7 |G2MA5330 - RMBS.......ovcvvrrrrierreerrireererennes .. [ 12/01/2019. | Paydown..........ccoovvvveveevvesmsscvviisesssnns | 301,208 | ..........301,208 | .......... 308,174 | oo 307,881 | oo | erreerens(6,673) | oo, (6,673)]....... 301,208 07/20/2048.
36179T  Z5 7 |G2MA5264 - RMBS | 04/01/2019. | VARIOUS 1,206,602 | ......1,173,341 | ...... 1,201,071 | oo 1,199,402 | oovvvevecceeen [ reeeeeeecn(821) | [ e 1(:72 1 IS DO 1,198,580 06/20/2048.
36200K NJ 2 |GN 603493 - .| 12/01/2019. | Paydown.........ccccevvrevirnrirenae 32392 | ... 32,169 (552)|....... 31,636 03/15/2033.
36200N AC 5 |GN 604903 - .| 12/01/2019. | PaydOWN......ovovvvvvvvvvvvvvvvvsvvnsvnnsvsssvnsssnsnnees | 14,614 | o 14614 | o, 14,902 | cooovrrrrer 14,807 | ovvvvvevcccereeens | vovererrena(202) [ o (202)] ... 14,614 01/15/2034.
36201S VT 3 |GN 592026 - RMBS. .. [12/01/2019. | Paydown.........ooevvvvvmserviiienssvisssnnninns | 53304 54,578 | ....... 53,959 (655) | ....... 53,304 06/15/2033.
36201Y LG 9 |GN 607027 - .. | 12/01/2019. | Paydown (254) ] ....... 12,450 01/15/2034.
36205X D5 0 |GN 403424 - .. [ 12/01/2019. | Paydown (323)....... 18,112 10/15/2033.
3620A2 KL 9 |GN 716799 - .| 12/01/2019. | Paydown 10675 | . — (473) | 10,675 04/15/2039.
3620AD NY 4 |GN 726807 - <[ 1200112019 PaYOWN. .o | 18,203 | oo 18,203 | .ovvoe. 18,646 | oooovccren 18,771 | evvvvrrvcvessiie | vevverreesen(582) | v (582)]....... 18,203 09/15/2039.
36241K V8 8 |GN 782439 - o [ 1200172018 | PaYAOWN. v | 6,410 8,410 B854 | o 6,684 (277) | e 6,410 10/15/2038.
36241L L3 8 | GN 783046 - RMBS | 04/01/2018. | VARIOUS 1,917,533 858,232 | ... 1,934,504 | coooorsn 1,943,366 | coroercceerens | vereeens(845) [ oo | oo G275 S E— 1,942,522 08/15/2040.
36290R V3 4 |GN 615434 - - 1210172018, | PaydOWN.........covovvevvvvnersssivivenneessss | 38,514 | ...........38,514 39,266 (748) ] ....... 38,514 08/15/2033.
36290S P5 4 |GN 616144 - « [ 1210172019, | PaYOWN....cccoosesnrvvvvvvvvnnsssssssnsevssiviiins [ 16,139 | e, 16,139 | v, 16,578 (326)]....... 16,139 12/15/2033.
36291B D5 3 |GN 623024 - .. [ 12/01/2019. | Paydown............ccccrreerrrrernnns 35,678 35,678 36,648 (737) ] e 35,678 01/15/2034.
36291K BU 0 |GN 630151 - .. [ 12/01/2019. | Paydown...........ccocrvrvevnrriinns 14,186 (222)] ....... 14,186 07/15/2034.
36291P BC 9 |GN633735- .. [ 12/01/2019. | Paydown..........c.c.coovvvvnnriinnnes 23,654 (331) ] e 23,654 10/15/2034.
36291T AQ 1 |GN637315- .. [ 12/01/2019. | Paydown..........cccc..oervirierrinnnnes 14,381 (303) | ....... 14,381 12/15/2034.
36295Q CN 8 [GN 676977 -RMBS.........ccocooovvviirriiane .. [ 12/01/2019. | Paydown.........ccocovvvvmnrrriirnane. 16,199 . (655)] ....... 16,199 05/15/2038.
38376G BE 9 |GNR09105C - CMBS. .. | 04/01/2019. | PaydOWN..........cvvvvvveeeeersesssnemvvccciieeies | 362,805 362,805 377 | 362,805 03/16/2051.
38376G M8 0 |GNR 1158 C - CMBS... .| 12/01/2019. | Paydown............cccoocvvvvrinnrriinns 357771 08/16/2051.
0599999. Total - Bonds - U.S. GOVEIMMENL............oiiviiciiiiniiniiscississiiiens s | A 470 074 | oo 4377512 XXX
Bonds - U.S. Political Subdivisions of States
234667 JA 2 |DALLAS CNTY TEX HOSP DIST.... .. [ 11/04/2019. | Call @ 100.00...........oooreemvvvevveenenriiiiesnnn | 2,300,000 | ...... 2,300,000 | ...... 2,300,000 | ........... 2,300,000 | .eoevvveeeererees | evveeeseeeeeerenees | eeeereereseennens 0 e 2,300,000 | .vvooereeeenees | eeeeereenereenes | cvererreienn0 [ 173,079 | 08/15/2034.
662523 WY 1 |NORTH SLOPE BORO ALASKA. .. | 04/01/2019. | Adjustment............cccoewvveceemmmmmrccivmsniiennc | ko i (01 TSROSO DUUOTTRTSUSTI SUSPIUTRTRIN EVSTSUTRTOR INSSSPRPTRN o N IO 19,223 | 06/30/2020.
2499999. Total - Bonds - U.S. Political Subdivisions of States............ e s | 9300000 | ..2.300,000 | .o 2,300,000 0 0 0 0 ....2,300,000 |...ocooeee0 |0 | o0 | 192,302 XXX
Bonds - U.S. Special R and Special A t
010869 BZ 7 |ALAMEDA CORRIDOR TRANSN AUTH CALIF . [ 11/01/2019. | VARIOUS
RV e | 220,000 | .......... 220,000 | .......... 251,669 | .ooooonnven 222,239 | oo | s [P1) N (2,239) | ....... 220,000 | .eoorveeereens [ e | e 0. 14,300 | 10/01/2019.
172311 GB 2 |CINCINNATI OHIO WTR SYS REV......ccoovverrrreenn. .. [12/01/2019. | Call @ 100.00..........cooooemmmvveeiemmcmriivinenn | 1,800,000 | ....... 1,800,000 | ....... 1,857,690 21,808,772 | s | eeeeeen(B,772) | i | errerceeen(B,772) | s | e 1,800,000 | oo [ e | e | e 116,244 | 12/01/2034.
18085P LL 6 |CLARK CNTY NEV ARPT REV......oooovvvvrvverrrrnrnnnns .| 07/01/2019. | Call @ 100.00......ccooooccevcvevvvveersssssiii | 1,550,000 | ....... 1,550,000 | ...... 1,766,721 1,567,586 [ oo | ereeene(17,587) | v [ erreered(17.587) | v | e 1,550,000 | oo [ oo | covvvvviiiiinnsns0 | e 106,656 | 07/01/2042.
235241 LT 1 |DALLAS TEX AREA RAPID TRAN SALES TAX | ..|06/01/2019. | Call @ 100.00
RV 1,170,000 | ....... 1,170,000 | ....... 1,358,313 | ooovveene. 1,183,305 | .ovovvvvevvrrrnne | weeeenn(13,305) [ oo | e (13,305) | ovovvereerrrrens | v 1,170,000 12/01/2034.
3128M1 L7 2 [FHG12250 - RMBS........cccoooiirriinniiiniisniis .. 109/01/2019. [ VARIOUS.......ooovvesmmsnnnvvsvvsinssssssssnsnssninn | 11,358 | o 11,413 | 10,937 | covvervecern 11,264 | oo | e 94 | 94 ... 11,358 06/01/2021.
3128M1 PS 2 |FH G12333- RMBS. .. 109/01/2019. [ VARIOUS..........ocoemereervevvevioerscssssennenios | 28.445 27,736 | ....... 28,265 180 |...... 28,445 06/01/2021.
3128M1 Q7 7 |FH G12378-RMBS ++109/01/2019. [ VARIOUS........oovovesvsssssssssssssssssssssssssisisss | 7496 | coovrorresn 7,586 | oo 7,228 | covvveeveeern, 7433 | oo, X - 7,49 09/01/2021.
3128M1 R6 8 |FH G12409 - RMBS. .1 09/01/2019. | VARIOUS, 13,871 53 [, 13,871 05/01/2020.
31286M4  UQ 4 |FH G02991 - RMBS.........omvrverreirrrenneeienneinees ..109/01/2019. | VARIOUS. 804 |...... 56,318 01/01/2035.
3128MB X6 9 |FH G13201-RMBS .1 09/01/2019. | VARIOUS 230 |....... 28,349 07/01/2023.
3128MJ S8 4 |FH G08542 - RMBS. .. | 04/01/2019. | VARIOUS, (433) 823,340 (3,250) | . 08/01/2043.
3128P8  E8 0 |FHC91959 - | 07/01/2019. | PAYdOWN....ccovvevvvvensvvensssivessssn | | 14,581,562 | ... 15,040,639 | .....14,537,718 | ....... 14,537,995 | ..coovvvivnvrirnns | 00033579 | o | e, KRCTA N IO [ 14,581,562 11/01/2037.
3128P8  FQ 9 |FHC91975- - | 0410172018, | VARIOUS....oovsvoesvvessensssesssssessness | | 1,8444T6 | ... 1,872,977 | 001,842,834 | ovveeroo 1,844,038 | oo | 288 | i | o P10 SIS IO 1,844,322 | oo | v 154 02/01/2038.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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 | in B./A.C.V. Change in | 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
3128P8 HC 8 |FHC92027 -RMBS........cooovvvvvvcerminn .. 08/01/2019. | VARIOUS (VX170 | RN IR 14,116,012 | oo | cevenrrineivens | v [ e 332,059 |12/01/2038.
3128PL CL 4 |FHJ08175-RMBS .. | 09/01/2019. | VARIOUS 14 |.... 35,861 06/01/2023.
3128PL CS 9 |FHJ08181-RMBS. ..109/01/2019. | VARIOUS, 323 |....... 62,554 06/01/2023.
3128PP  H5 5 |FH J10252 - RMBS .. | 09/01/2019. | VARIOUS ) ) 124 | 43,964 07/01/2024.
3128PQ FE 6 |FHJ11065-RMBS.........cccooovvrvins -1 08/01/2019. | VARIOUS........osssssssssssscsciccenns | L 77,809 | oo, 76,717 | oo 79,642 | oo, 78,270 (461) ] ....... 77,809 10/01/2024.
312043 7E 7 |FHA95393 - RMBS | 0810172018 | VARIOUS....coovvesvesorssssssesens | 477,013 477,255 477,479 477,057 (48] 477,013 12/01/2040.
312044 FE 6 |FHA95565 - RMBS..........ccoccorrvvvrrnnns - | 08/01/2018. | VARIOUS.....oovossvvesssvnessssveessssnnns | i, 280,540 287 467 279,965 | .........279,350 1,190 |...... 280,540 12/01/2040.
312945 V5 4 |FHA96936 - RMBS - [ 08/01/2019. | VARIOUS.....oovroesveenssveenssnens | 145335 | ........138,792 | ........145,948 | ............. 146,660 (1,325)] ... 145,335 02/01/2041.
3131WQ 2W 6 |FH ZJ0789 - RMBS 1210172019, | PaydOWN....cccoovvvcrrevesvnsenssresens | 50861 | . 50861 | . 52886 | 63 | 52,861 12/01/2040.
3131WQ 5C 7 |FH ZJ0843 - RMBS . .. [ 12/01/2019. | PaydOwn...........cccooevvvenrisniiisniiissiiins | 20,830 | cooer00.20,830 | crorrrrrrr20,286 | oo, 556 |...... 20,830 12/01/2040.
313MWR K2 0 [FHZJ1213-RMBS......coiiicceiscees . [12/01/2019. | Paydown..........cooevvvvesnvvvissnesvisssnnsiiins |k 9262 | 9952 | 0729 | (473) ] ....... 9,252 02/01/2041.
3131X4 2U 8 |FH ZK1687 - RMBS. [ 1210172019, | PaYdOWN.....ccooosvvvvvvvvvvvrnsssssnsvvsvssissssssss [ 9879 | 2579 | o 2555 | o A9 ... 2,579 07/01/2024.
3131X4 LN 3 |FHZK1233 - RMBS. o |- [ 12101/2019. | Paydown............cooevveemeiennienniveneceees | 3008 | 3098 | 3050 | 31 |, 3,008 06/01/2023.
3M131X4  LP 8 |FHZK1234 - RMBS......c.oovvvirerrieineirenininns .. [12/01/2019. | Paydown..........coocvvvvmsvvvviieenevviivssnnniions |k 8793 | 8723 | o 8366 | 151 | ... 8,723 06/01/2023.
3131X5 D5 8 |FH ZK1924 - RMBS. .. [12/01/2019. | Paydown..........ooevvvvvmsnvvvesssnesvisssnnninns |k 4633 | o 8633 | oo 8810 | o, L)) 4,633 10/01/2024.
3131XG 2M 9 |FH ZL1680 - RMBS .. [ 12/01/2019. | Paydown.........ccoccovvvenrrriirrann. (T14)] ....... 21,031 07/01/2041.
3131XG JU 3 |FHZL1175-RMBS.....cooovvrvvrrirs + [ 1210172019, | PaYAOWN.....ccooosevvvvvvvvvvssssssssnssvsssssisssssss [ 98985 | o D055 | o DABOA | (339)]....... 24,255 04/01/2041.
3131XG NZ 7 |FHZL1308 - RMBS < | 1200172019, | PAYOWN. ..o | 26,188 | 26,168 | 26,119 | o 121 |, 26,168 05/01/2041.
3131XG  ZE 1 |FHZL1641-RMBS.........ccccoovvrvvnenns .. [ 1210172019, | PaydOWN.....ccooosvvvvvvvvvvvrnsssssnssvssssiisssssss [ 443,496 | 413,496 | o 17,787 | oo (4,188) | ....... 113,496 07/01/2041.
3131XM FM 2 |FHZL5572 - RMBS........cccocomvrrririnns .| 12/01/2019. | Paydown.........cc.coovuvveeicieneas ...26,888 28,023 | oo (915) [ ...o.n. 26,888 04/01/2043.
313IXN 6U 2 [FHZL7183-RMBS......cccoconvvvvrirriins .. [ 12/01/2019. | Paydown.........cc.coovvrvvrnrrirnnnes (889) .. 18,074 10/01/2043.
31329K  XH 2 |FHZA2480-RMBS.........ccoevvunee - [ 1210172019, | PaYdOWN.....c.ccoovvvvvvvvevnmnsssssnsnnvvnnensssns [ 4589 437 | 1,582,437 | 1529524 | oo e 182729 | i (721 N 1,582,437 11/01/2037.
31329P QT 3 |FHZA5866 - RMBS...........cccceene. .. [ 1210172019, | PaydOwn........ccvvvvvveeeisssssseeeevviviiiiseens | 9 467.627 | . 2167.627 | 2,198,786 | coooooorerereeeeerrire, (28,307) ] ...... 2,167,627 12/01/2038.
3132A1 UC 6 |FHZS1479 -RMBS .. 12/01/2019. | Paydown 2515 | o 185 | ....... 2,689 01/01/2035.
3132A5 U5 2 |FHZS5104 - RMBS. .| 12/01/2019. | Paydown 2,253 | oo 24 ... 2,351 06/01/2021.
3132A5 WA 9 |FHZS5141 - RMBS. .. 12/01/2019. | Paydown 5,366 44| 5,524 06/01/2021.
3132A5 XA 8 |FHZS5173 - RMBS. .| 12/01/2019. | Paydown.........cccvvvreririrereenne [IVL5 2 A5 |, 1,311 09/01/2021.
3132A5 XW 0 |FHZS5193 - RMBS. .. [ 12/01/2019. | Paydown.........cccc.covrvivnrrirnnnes A2 |, 3213 05/01/2020.
3132A6 HV 8 |FHZS5644 - RMBS................... .| 12/01/2019. | Paydown.........c.occvvvvrrrrrrree 3312 T3 | 3312 07/01/2023.
3132GD BF 8 |FH Q00038 - RMBS .. [ 09/01/2019. | VARIOUS..........coommmmvervmmmmvvsvismmmsiiissnnnns | 158,809 (527) ] woo.e. 158,809 04/01/2041.
3132GD VA 7 |FH Q00609 - RMBS .. | 08/01/2019. [ VARIOUS........coooommmmmmmmvvvveeersssssssmnennnnn | 277,584 31, 277,584 05/01/2041.
3132GF  EQ 6 |FH Q01943 - RMBS .. [08/01/2019. | VARIOUS.........oovvinvviirsnnriisssnsssiissnnnne [ 345,814 (2,150) | ....... 345,814 07/01/2041.
3132GF KH 9 |FH Q02096 - RMBS. .. | 08/01/2019. [ VARIOUS........ooommmmmmmemvvvvevessssssmsceennn | 255,725 (1,659) | ....... 255,725 07/01/2041.
313208 UR 9 |FH Q17391 - RMBS.......ccoovirimrreriirinrienineriens .. [ 08/01/2019. | VARIOUS............coovmmvvirimsnervissnnvviiisinnnn | 280,978 (1,768) ] ...... 280,978 04/01/2043.
3132JM 2E 8 |FH Q20773 - RMBS .. | 04/01/2019. | VARIOUS..........coommmmvervmmmmvvieimmnnsiiissnnnn | 565,718 (115) ] s 582,805 08/01/2043.
3132JP 3K 6 |FH Q22602 - RMBS .. | 04/01/2019. [ VARIOUS........coooommmmmmmmvvvveversssssssennennnn | | 735,078 (MD)] e 743,834 10/01/2043.
3132JP P9 7 |FH Q22248 - RMBS .. [ 08/01/2019. | VARIOUS..........cossrvvvirsniriisssnsnsiisssnnnns [ 207,833 (1,926) | ....... 207,833 10/01/2043.
313710 3J 1 [FN 253801 - RMBS.......oovviirrrreiiecnieceiieenenns .. [ 12/01/2019. | Paydown..........c.c..coovvvinrrinnnnes ..5,055 (44)] ... 5,055 05/01/2021.
31371M  GC 5 |FN 255895 - RMBS .. [ 12/01/2019. | Paydown........cccccoovvvmnrrrvirrann. 17,622 2,050 |....... 17,622 09/01/2035.
3137A6 SU 7 |FHR 3812A AK - CMO/RMBS . [ 12/01/2019. | Paydown..........oevvvvesnnevisssssssiissssssssins [ 603,394 6,776 |....... 603,394 02/15/2026.
3137A8 Q9 2 |FHR 3841H AB - CMO/RMBS.........ococcccccrrrrrrree [ 1200172019, | PAYAOWN....c.covcvvvesvvrscvnsssrnscsimsees | | 130,506 (502) ] ... 130,506 01/15/2037.
3138AE  MZ 3 |FNAI1275- RMBS. . [12/01/2019. | PaydOWn........covovvecrieeeeeeesevenn | 20,005 (463) ] ....... 20,005 05/01/2041.
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3138AK  EK 1 [FNAI5537 - RMBS........ccoviriririiernricierineienins . [ 12/01/2019. | Paydown.........ooevvvvvmsniviirsnnnsvisssnnsinns | 30,634 30,634 31,926 (1,329) | ....... KTV SIS N I 0, 1,600 | 06/01/2041.
3138WB  CU 7 |FNAS1882-RMBS...ccoovoviiiicssinsissnsn +| 0512872019, | VARIOUS ..o | 10,125,626 | ...... 9,716,594 | ...... 9,926,108 (15,479 | oo | v 9,911,422 214,204 | ...... 214,204 | ....164,331 | 03/01/2044.
3138Y1 4T 9 |FNAX0833 - RMBS v | 0410172019, | VARIOUS v | i | 569,186 | ... 568,128 | ..........590,587 (180) | ... 590,752 (21,565) | oo (21,565) | ..o 2,864 | 09/01/2044.
3138YN BT 3 |FNAY8149-RMBS.......cccoovvvmriiiierinrierisnies .. [ 04/01/2019. | VARIOUS...........ooovvrvviemnervisssnnssiisssinn | 2157427 | ... 2,135,193 225)|...... 2,172,659 (15,532) | ........ (15,532) | ....... 10,570 | 07/01/2035.
31393M RL 7 |FHR2586D HK - CMO/RMBS .| 0410112019, | Paydown. ... 9l 2857 0215/2023.
31383R TE 0 |FHR 2631E DA- CMO/RMBS | 12/01/2019. | Paydown. ... o1l 13,487 06/15/2033.
31402C V7 4 |FN 725238 - RMBS .. 12/01/2019. | Paydown 350 | ... 8,977 03/01/2034.
31407N QM 8 |FN 835760 - RMBS .. | 12/01/2019. | Paydown 405 | ... 5,213 09/01/2035.
3140HL W9 3 |FNBKBI71-RMBS........cccoooviiveiinrirciierinriiiniis .| 12/01/2019. | Paydown . 313, . 4,147 ... 309,403 06/01/2048.
3140J7  XC 4 |FNBM3374 -RMBS.... | Q40112018 | VARIOUS .. oo | 18,898,335 | .....19,153,790 | ... 18,722,829 | ........ 18,723,083 | oo | v 4,569 [ oo | e 4569 oo | 18,727,652 01/01/2038.
314106 CW 1 |FN 888485-RMBS o | 1200172019, PAYAOWN....oscvvvsvsvnvsvsssvsssseses | 3,949 | 3,949 [ CR AL I 3,684 [ 267 |...... 3,949 06/01/2037.
314120 AJ 9 |FN 934809 - RMBS .| 12/01/2019. | Paydown.........ccovrvrrevereverennne 20595 | ... 20,194 312) [ o 19,890 03/01/2024.
314120 L7 3 [FN 935150 - RMBS........ocoviiiernicinrirerenineiees .1 12/01/2019. [ Paydown.........ccovverenrererninnns 27,389 | ... 26.912 (595) | ....... 26.320 04/01/2024.
31413E XV 2 |FN 943592 - RMBS .. [ 12/01/2019. | Paydown..........ooocvvevenvvvvsennvviivssncniins | b M A 1,072 | oo 1,008 [ oo, 43| 1,141 07/01/2037.
31414S NF 6 |FN 974790 - RMBS .| 12/01/2019. | Paydown.........cc.ccovurvevrrienenas 4,237 85 | 14,309 04/01/2023.
31415P D6 2 |FN 984925- RMBS.........cocovvimiriieriniriierinnin .| 12/01/2019. | Paydown.........cc.ccevvrevirnrinenns 5,695 72 5771 06/01/2023.
314167 JUN 0 |FN AA9268 - RMBS .1 12/01/2019. [ Paydown.........ccvvvvervrrereirnnines ) . AT773 150 | ... 17,927 07/01/2024.
31418C WW 0 |FNMA3360 - RMBS... o || 1200172019, | PAYAOWN. v | 139,343 | ..ovne 139,343 | o 139,953 (545) | ... 139,343 05/01/2038.
41422E BT 9 [HARRIS CNTY TEX MET TRAN AUTH SALES & |.. | 11/01/2019. | Call @ 100.00.........ccovvrrrerrrerrrrirrirerrnnnns
e N I 1,900,000 | ....... 1,900,000 | ....... 1,951,145 21,908,823 | e | ereeeeeen(9,103) [ e e (9,103) | i | e 1,899,721 | i | 279 | 279 | 130,625 | 11/01/2038.
46263R  HE 8 |IPS MULTI-SCH BLDG CORP IND.........cccccveruneee .. [07/15/2019. | Call @ 100.00...........oooreemvvvvvesnvnriiissnnn | 1,100,000 | ....... 1,100,000 | ....... 1,100,000 ...1,100,000 0 i 1100000 i 0 63,041 | 07/15/2029.
56052 5X 2 |MAINE ST HSG AUTHMTG PUR ..o -+ | 0410172019, Call @ 100.00..vvsvsvsoesvsvsssscsenes | | [ oo | sosnesesosesesen | oo | oo | oo N FSRRN TN FRRY DR I [ — 21 | 11115/2027.
57419R D7 7 [MARYLAND ST CMNTY DEV ADMIN DEPT HSG | .. | 01/29/2019. | Call @ 100.00...
& i 125,000 | .......... 125,000 | .cooveeee 125,000 | .ooovennne 125,000 | oo [ v | e 0 ... 125,000 | .oovveeeereieen | e | e (0 03/01/2039.
60637B CR 9 |MISSOURI ST HSG DEV COMMN SINGLE .1 12/01/2019. | VARIOUS
FAMILY - e 138,058 | ... 138,058 | ... 138,058 | oo 138,058 | oo | o | 0. 138,058 | v | e | e 0 3,165 | 10/01/2034.
63968A M4 4 |NEBRASKAPUBPWRDISTREV......ccoovvsiiis | 03119/2019. | PERSHING DIV OF DLJ SECLNDING.... | 1. . 977,940 | ...... 1,000,000 | ....... 1,000,000 U010 0T J RO IS PR I 01 IR I 1,000,000 | oo | (22,060 | ... (22,060) | ......23,487 | 01/01/2030.
64908Q AA 9 |NEW VALLEY GENERATIONV - ABS.........cc.. o | OAIO1/2019. | PAYAOWN. .ot || 116,303 | ..o 116,302 | 1o 115,962 116,229 T3 116,302 | s | rrrrrind | s 1| 13,346 | 01/15/2021.
64972F T4 8 |NEW YORKNY CITY MUN WTR FIN AUTH .1 12/31/2019. | VARIOUS
WIR& i 554,352 | .......... 550,000 | .......... 616,825 | ..o 563,578 | ..ovieeiiiiins | e (9,226) | ..ovvveririne (9,226) | ....... 554,352 | .oooeieviieen e | e 0. 35,179 | 06/15/2042.
64985H ZA 8 [NEW YORK ST ENVIRONMENTAL FACS CORP |.. | 03/19/2019. | JANNEY MONTGOMERY SCOTT INC....
A R S 988,290 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | ..oovverierciies [ e | e | s 0 [ oo | e 1,000,000 | ..ovoeverirrrenis | e (11,710) | ........ (11,710) | ....... 19,414 | 01/15/2026.
744434 EC 1 |PUBLIC PWR GENERATION AGY NEB REV...... |.. | 04101/2019. | Call @ 100.00. .. ccovsvsvsvsvsvsmssssssss | i | [ | oo oo | oo | o N PSR SRS SO R 0| 1,811 | 01/01/2041.
786134 VB 9 | SACRAMENTO CNTY CALIF SANTN DIST FING | .. | 06/06/2019. | Stifel Nicolaus & Co..
L N (N S 101,232 | .......... 100,000 | .......... 100,000 | .ccovrrenene 100,000 | .oevvviieeiees [ e | e 0. 100,000 | .o | e 1,232 | e 1,232 | e 1,475 | 12/01/2021.
837147 6A 0 | SOUTH CAROLINA ST PUB SVC AUTHREV...... |.. | 12/04/2019.| VARIOUS e IS B 2,172,355 | ...... 1,840,000 | ....... 1,860,590 | oo 1,911,981 | covoeeeses | e [0 T R 10 S R 1,852,800 | v | o 319,555 | ....... 319,555 | ....146,781 | 01/01/2029.
91412F 7X 9 |THE REGENTS OF THE UNIVERSITY OF .1 05/15/2019. | Call @ 100.00........ccovverrvererrrirererienis
CALFOR i 625,000 | ... 625,000 | ... 633,306 625,474 @) ... 625,000 | oo | oo o0 [ 19,59 | 05/15/2031.
91417K ND 9 | UNIVERSITY COLO ENTERPRISE SYS REV.......| .. | 06/01/2019. | Call @ 100.00.....oosovsvvmssvvssvnsovsoenn | 1,900,000 | ....... 1,900,000 | ....... 1,900,000 | wroivere 1,900,000 | covvvrsnversne | comenrsienesiens [ enesienniins | ceresennsiened (11N ISV IO 1,900,000 | overrvevrrnes | coerrrsernsens | cevereriinnsen0 [ e 59,508 | 06/01/2036.
914440  KJ 0 |UNIVERSITY MASS BLDG AUTH PROJ REV....... .. | 04/02/2019.| Call @ 100.00.....co.oosccssvssvcssccsscsn | 1,330,000 | ....... 1,330,000 | ....... 1,330,000 | oo 1,330,000 [ coovvvsvvenrsens [ v | o | oo (01N IOV IO 1,330,000 [ covvorvvvernns | o | o 0| 40,577 | 05/01/2029.
91739R  BA 4 [UTAH COUNTY UTAH TRANSN SALES TAX REV| .. | 12/01/2019. | Call @ 100.00...
.................................. 2,300,000 | .......2,300,000 | .......2,300,000 | .........2,300,000 | ..ccovvirerrrrrias | rrrrrenrireerirens | evirereieneenn 0. 2,300,000 | .ooovovrrreren [ eereeveieeeiienes | o0 | 10,149,730 | 12/01/2034.
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928120 Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG.. | .. | 12/25/2019. | VARIOUS 0 41,527 | oo | oo | oo [ 1,267 | 10/25/2037.
92818M D4 9 |VIRGINIA ST RES AUTH CLEAN WTR REV. . | 12/02/2019. | VARIOUS 0 255,000 11/01/2023.
92818M D5 6 |VIRGINIA ST RES AUTH CLEAN WTR RE .. [12102/2019. [ VARIOUS..........oosvvierriienniiennrisscrcissns | 630,000 | 630,000 0 630,000 11/01/2024.
940093 Z4 2 |WASHINGTON ST UNIV REVS | 10/01/2019. | Call @ 100.00..wcsvssvssvvsssssssssssvsss | | s 1,750,000 | ...... 1,750,000 754, e 1,750,621 | | eneseeeon82) | | s (740 ] IS - 1,750,000 . 10/01/2029.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........c... evvvvvvresvrrisiresssirsssiresssenssserssssssssssssessssonesssesesne 94,430,080 | ....94,172,372 | ....94,407,549 | ....... 89,837,969 (37,906) 93,823,931 606,149 XXX
Bonds - Industrial and Miscellaneous
00164V AD 5 |AMC NETWORKS INC.... .1 09/09/2019. | Citigroup (SSB).......cuvvvevvsevvenmsssevissssen | 464,076 | .......... 450,000 | .......... 439,871 | e 440,874 1,061 441,935 04/01/2024.
00164V AE 3 |AMC NETWORKS INC .| 09/25/2019. | PERSHING DIV OF DLJ SEC LNDING.... 50,000 51,578 | ovvreeeeeseesesererenn 9) 51,569 08/01/2025.
019736 AD 9 |ALLISON TRANSMISSION INC.. .| 09/10/2019. | CREDIT SUISSE SECURITIES (USA)..... 450,000 | oo 446198 | o 446 555 365 446,920 10/01/2024.
019736 AE 7 |ALLISON TRANSMISSION INC.. | 09/25/2019. | Citigroup (SSB).......orscsrverrrsrverrrsrreee 51,625 | oo (5) 51,620 10/01/2027.
02005N  BF 6 [ALLY FINANCIAL INC .| 05/17/2019. | VARIOUS (700) 464,019 11/20/2025.
030981 AK 0 |AMERIGAS PARTNERS LP . | 09/25/2019. | TORONTO DOMINION SECS USA INC.. 79 49,272 05/20/2025.
03674X AJ 5 |ANTERO RESOURCES CORP... .1 10/29/2019. | VARIOUS 1,813 436,147 03/01/2025.
04248N  AA 1 |ARMYHW 051 1A-ABS......c.ccoovvrererennee .| 12/15/2019. [ Paydown.........ccvvvervneererrnninns 0 17,254 06/15/2050.
045054 AD 5 |ASHTEAD CAPITAL INC. C| 04/01/2019. | WELLS FARGO SECURITIES LLC.......... 694 429,297 08/15/2025.
05588U AA 0 |HGVGI19A A - ABS . [ 12/26/2019. | Paydown..........cccocvvmriniiinns 18 68,965 09/26/2033.
058498 AV 8 |BALL CORP.......cocvvimrrirrrnrieirseinienis . | 09/06/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. [ 497,043 | v 450,000 450,529 - (42) 450,487 03/15/2026.
075887 AX 7 |BECTON DICKINSON AND CO.. -1 06/05/2019. | Not Available 1,070,930 1,000,000 | ....... roen1,210,790 (2,737) 1,208,053 (137123) ] ... (137,123) | ... 58,194 | 11/12/2040.
08161C AE 1 |BMARK 18B2 A5 - CMBS.... .| 06/06/2019. | JP MORGAN SECURITIESLLC .o | | 5352734 | ... 5,000,000 | ... 5149975 | oo 5,138,289 (6,237) 5,132,052 220,682 | ....220,682 | .... 101,900 | 02/17/2051.
08576P AA 9 |BERRY GLOBAL INC .| 09/25/2019. | PERSHING DIV OF DLJ SEC LNDING.... | 24,695 25,000 23641 | ... 23,737 110 23,847 | ovvcevereevrciens | cevvrrrn 848 | 848 | 1,256 | 02/15/2026.
118230 AJ 0 |BUCKEYE PARTNERSLP........ccocvumnen. .| 06/21/2019. | Stifel Nicolaus & CO........cvvvvvvvvevvianiens | 507,500 | .......... 500,000 | ......... 524,140 | ..oooo. 505,708 (1,175) 504,533 | .ovveerieeriiens | e 2,967 | 2,967 | . 19,771 | 02/01/2021.
12189P  AF 9 | BNSF RAILWAY CO PASS THROUGH TRUST - | .. | 08/01/2019. | Paydown
ABS L i 54,493 | ..o 54,493 | .......... 65,376 (3,017) 54,493 01/02/2021.
1248EP BG 7 |CCOHOLDINGS LLC......cocovevrerirririnens .1 09/09/2019. | RBC CAPITAL MARKETS........ooovvivama| | 233,955 5 275 222,322 05/01/2025.
131347 CK 0 |CALPINE CORP .| 05/08/2019. | RBC CAPITAL MARKETS....ccocoovvivvns| | 447188 450,000 507 437,328 06/01/2026.
143106 AN 0 |CGMS 133R AAR-CDO..... .101/17/2019. | BARCLAYS CAPITAL INC.... 2,330,730 2,350,000 0 2,350,000 10/15/2030.
23918K AR 9 |DAVITA HEALTHCARE PARTNERS INC.... | 1211812019, | VARIOUS ..o | | 231143 | o 225,000 1283 216,141 05/01/2025.
25179M AK 9 |DEVON ENERGY CORP .| 07/26/2019. | VARIOUS e E T B 467416 | oo 450,000 (1,818) 455,622 07/15/2021.
25277 AA 4 |DIAMOND SPORTS GROUP LLC .| 09125/2019. | Citigroup (SSB)..oevevvververreerscscrns | 51858 | . 50.000 51,313 o (24) 51,289 08/15/2026.
26442E  AA 8 |DUKE ENERGY OHIO INC .| 04/01/2019. | Maturity @ 100.00......cccccovcvcmscvcmiriens | | 1,000,000 | ....... 1,000,000 | ......... 999,600 | ... 999,987 | oo | o3 e o83 | 1,000,000 04/01/2019.
26875P AD 3 |EOG RESOURCES INC.. | 06/01/2019. | Maturity @ 100.00 1,000,000 1,000,000 | .......... 998,160 1,000,000 06/01/2019.
284157 AA 2 |EHGVT 14A A - ABS . | 12/2512019. | Paydown.......ccvvoevsvesvesrsnssnsnsene | 56,751 56,751 56,750 1 56,751 02/25/2027.
29273V AD 2 |ENERGY TRANSFER EQUITY LP. .| 03/25/2019. | VARIOUS B T B 465,013 | oo 450,000 | oo 465,750 (653) 465,013 | ovvoeeceeeeene | e | o0 [ e 18,359 | 01/15/2024.
30251G AW 7 |FMG RESOURCES (AUGUST 2006) PTY LTD..... |C | 09/25/2019. | PERSHING DIV OF DLJ SEC LNDING.... | 52 111 50.000 51,625 (178) 51,192 2,221 | 05/15/2024.
350910 AN 5 |FTST 064TS A- CMBS | 1211172019, | PaYdOWN....cooovvveveivnissssssesssssiiins [ 45,983 | oo 45,983 | oo 47,231 (235) 45,983 | ..o [ e | e | s 1,744 | 12/13/2028.
35671D CC 7 |FREEPORT-MCMORAN INC.. .1 09/25/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 50,207 50,000 50,000 0 50,000 297 292 | 09/01/2027.
36164Q NA 2 |GE CAPITAL INTERNATIONAL FUNDING CO..... |.. | 07/17/2019. | WELLS FARGO SECURITIES LLC 2,900,037 2,964,000 2,963,881 2 2,964,100 | oovrooveeer | o (64,064) | .......(64,064) | ...... 88,755 | 11/15/2035.
361841 AJ 8 |GLP CAPITALLP....coocooreeeesscceoee .| 06/25/2019. | Citigroup (SSB) i | o 483678 | .o 450,000 0 450,000 | .oooveorrverrs | 100.33,678 | .........33,678 | ...... 13,519 | 06/01/2025.
369604 BH 5 |GENERAL ELECTRIC CO .| 07/17/2019. | WELLS FARGO SECURITIES LLC...oooccoc | | 1,448970 | ...... 1,500,000 | ....... 1,674,630 | coovor.. 1,668,737 | ooovevevevevevecics | o [V2020:) ) SN B (P2001:) ) SRS I 1,666,531 | cccocverercririrs | n(217,561) | .....(217,561) | ....... 57,750 | 03/11/2044.
382550 BG 5 |GOODYEAR TIRE & RUBBER CO.. .| 09/25/2019. | PERSHING DIV OF DLJ SEC LNDING..... | | .. 48994 | oo 50,000 | coovovoroo. 46,430 | oo 1o I 239 [ oo, 239 46,880 | .ovoerrrviiennns | 2,114 | 2,114 | 2,519 |03/15/2027.
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404119 BW 8 |HCAINC..oooooooo | 09/25/2019. [ JP MORGAN SECURITIESLLC o | 56,885 | . 50,000 50,000 [ ..ovocorrerorone 0 | 50,000 [ oroerrecrrsns | o 6,885 | .oov. 6,885 | ... 1,934 | 02/01/2029.
404121 AH 8 |HCAINC . .| 01/18/2019. | Citigroup (SSB).......cuuuuuvssssssssssssssssssssnns | 454671 | oo 450,000 | oo 450,519 | v 450,503 | ...ooovoverererenens &) - 450,500 | e [ o 171 | 171 | 10,078 | 09/01/2026.
421924 BT 7 |HEALTHSOUTH CORP... .. | 11/07/2019. | VARIOUS TR DR 235,970 | oo 225,000 | ........... 231,143 | oo 230,702 | oo (615)]....... 230,087 | ...occvevrerrerins | 005,883 | ... 5,883 | 14,806 | 09/15/2025.
432833 AD 3 |HILTON DOMESTIC OPERATING COMPANY INC; .. | 06/13/2019. | RBC CAPITAL MARKETS.........cccvvvrmrine
..................................... 464,063 | ..........450,000 | .........443,250 | ............. 443,280 | oo | e 3TT | 377 | . 443,656 v 14,478 | 05/01/2026.
432833 AE 1 |HILTON DOMESTIC OPERATING COMPANY INC; .. | 09/25/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. il 52,642 0. 50,000 | oo [ 2,642 | 2,642 | 657 | 01/15/2030.
432848 AA 0 |HGVT 18AA-ABS...ooomoioorscorsorsrmssoessersroe . [ 1212512019, | Paydown....cc.ccovvvessvrssesesssneee | | 165,302 A9 | 165,392 |. 3,366 | 02/25/2032.
451102 BQ 9 |ICAHN ENTERPRISES LP......cccocoomrvrvrmrrrrrrres .| 06/26/2019. | PERSHING DIV OF DLJ SECLNDING.... | | 460,260 (148) | ...... 452,887 | oo | o 7813 | o 7813 | 15,380 | 12/15/2025.
460599 AB 9 |INTERNATIONAL GAME TECHNOLOGY PLC..... | C|03/28/2019.|SG AMERICAS SECURITIES, LLC ..o | | 468,504 (1,763) ...... 467,996 | ovovvevevere | o508 | s 508 | o 17,656 | 02/15/2022.
46284V AC 5 |IRON MOUNTAIN INC.....ooocecccorrrcrrrrerrscrrrrrnns .| 09/25/2019. | PERSHING DIV OF DLJ SEC LNDING.... | 51.109 8 [ 49,821 | oo | 001,288 | 1,288 | o 1,300 | 09/15/2027.
48250N AA 3 |KFC HOLDING CO.....oooccooooesoeesseesoes oo .. | 05/09/2019. | Jefferie: ..228,443 A6 ... 224,739 06/01/2024.
501673 AA 5 |LAAF 1AR-ABS... [ 12/15/2019. | Paydown.....cccoeovveccer 46,603 0l 46,603 12/15/2026.
513075 BH 3 |LAMAR MEDIA CORP .| 03/26/2019. | MORGAN STANLEY CO 461,295 (713)] oo 461,409 01/15/2024.
52523K AG 9 |LXS 0617 F41-RMBS.... [+ [ 1200172019, | PaYdOWN. ......ooovvvvvvvvvnmnrssssssnnrvenennssssssss | 906,467 | 206,467 | oo 97816 | o 439716 | o | 66,860 | ...oorrvreciens | o 66,860 | ...oovvveereriens | e 206,467 11/25/2036.
539830 AT 6 |LOCKHEED MARTIN CORP........ccccouvmrrrinririrns .. | 11/15/2019. | Maturity @ 100.00. . (669)]....... 150,000 11/15/2019.
552953 CF 6 |MGM RESORTS INTERNATIONAL.................. .| 09/25/2019. | PERSHING DIV OF DLJ SECLNDING.... | | 54700 | oo 50,000 | o 50,000 | oo Lo Lo | oo 0 50,000 04/15/2027.
55303X AC 9 |MGM GROWTH PROPERTIES OPERATING .| 09/09/2019. | MERRILL LYNCH PIERCE FENNER &
PARTNERS SMITH INC. 247221 | 225000 | o 229973 | o 229474 | oo (541)] ... 228,933 05/01/2024.
553420 AH 7 |MPT OPERATING PARTNERSHIPLP................. .| 09125/2019. | PERSHING DIV OF DLJ SEC LNDING.... 52,606 51875 | oo o (40) | .. 51,835 10/15/2027.
55354G AD 2 |MSCIINC - 07/19/2019. | PERSHING DIV OF DLJ SEC LNDING.... e 466,880 450,000 | ....... 448,853 | ............. 448,958 | ....oovovoeeees | o5 | oo [ e85 | 449,023 08/01/2026.
553894 AA 4 |MVWOT 161A-ABS o [ 1200172018, | VARIOUS....oosvvnssssssssssssessssess | 1,188,170 | ....... 1,193,051 | ... 1,192,923 1192939 | | eeeeeiieesnn38 | oo | eeeiresssin38 | oo | e, 1,192,977 12/20/2033.
585055 AW 6 |MEDTRONIC INC...occcoocerrresecoeseeseesson C | 03/01/2019. | AjUSIMENt...rcroevrerrvrscrssvssrsreieee | | 814,890 | o 750,000 5 748,933 03/15/2042.
585055 BC 9 |MEDTRONICINC... 07/02/2019. | Not Available. 309,360 300,000 30 | 299,706 03/15/2024.
585055 BT 2 |MEDTRONIC INC... 07/02/2019. | Not Available. ..322,002 284,000 275) | . 295,507 03/15/2035.
626717 AJ 1 [MURPHY OIL CORP.......ccccconmrvrmrmerrrrermrsinirns .| 06/07/2019. | UBS SECURITIES LLC...ooooovvvceriens | | 450,000 450,000 (243) . 454,085 08/15/2025.
62886E AS 7 |[NCRCORP......... .. | 08/09/2019. | PERSHING DIV OF DLJ SECLNDING.... |~~~ | . 231,685 | oo 225,000 (880)]....... 231,226 12/15/2023.
62886E AV 0 |NCRCORP........ .| 09/25/2019. | PERSHING DIV OF DLJ SEC LNDING.... | 26,392 25,000 26,995 | cvvooeeeeeee, (10)] e 26,985 09/01/2029.
629377 CH 3 [NRGENERGY INC....cocovvvvvrrrrrernrsrirerireisssnirenns ..109/25/2019. | PERSHING DIV OF DLJ SEC LNDING.... 53,923 0 ... 50,000 06/15/2029.
62947Q AT 5 [NXPBV..oooioinircivereiieine C|[03/26/2019. | WELLS FARGO SECURITIES LLC 466,160 (368)] ... 455,368 06/15/2022.
64110L AL 0 |NETFLIX INC .| 09/10/2019. | JP MORGAN SECURITIES LLC... 500,103 (1,209)] ...... 462,054 02/15/2025.
64110L AS 5 |NETFLIXINC .. 109/25/2019. [MORGAN STANLEY CO.....vovvmvvrvmmcriaac | L 50,735 ] 52,887 04/15/2028.
651290 AQ 1 |NEWFIELD EXPLORATION CO.......cccovvvvrrrirrrinee .. 1 03/26/2019. | MIZUHO SECURITIES USA/FIXED
INCOME 490,640 | .. 450,000 | ... 477,946 | oo 475,335 | oo | v G| — (978)] . 474,358 07/01/2024.
65342Q AK 8 |NEXTERA ENERGY OPERATING PARTNERS LP| .. | 09/25/2019. | PERSHING DIV OF DLJ SEC LNDING....
...50,000 50,000 | .ooorvrerrerirrierieiias 0 ... 50,000 07/15/2024.
654902 AE 5 |NOKIA OYd..oiivioeiereisesciesssseesisisessssesnns C|06/26/2019. | GOLDMAN 450,000 | .......... 418,050 | v 419,915 | oo, 1,398 |....... 421,313 06/12/2027.
680665 AJ 5 |OLIN CORP .. | 07112/2019. | JP MORGAN SECURITIES LLC.....ovvvee | 449438 | oo 450,000 | oo 444,330 | oo VVVYY 3 I 263 |...... 444,938 09/15/2027.
680665 AL 0 |OLIN CORP. s .. | 09/25/2019. | PERSHING DIV OF DLJ SECLNDING.... | .~~~ | . 52,299 | oo 50,000 L0010 I SSTSTRTRTON DUSRTOTN DU BRSO 0 e 50,000 08/01/2029.
69073T AR 4 |OWENS-BROCKWAY GLASS CONTAINERINC.. | .. | 09/25/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 26.675 25000 25720 | ..., 25,642 n(93) [ 25,549 08/15/2023.
73316P CL 2 |POPLR 052 M2 - RMBS.. < | 1000172019, | PAYAOWN...ocoeeesssvnessscsnenssin | e | oo 31588 | oo 14,936 | coovvvcn 16,298 | oovveeerevececiii | 000000 15,290 | oo | e 15,290 | oovvveerereescere | vveeeeeenss 31,588 04/25/2035.
737446 AP 9 |POST HOLDINGS INC.... . | 09/25/2019. | HSBC SECURITIES. 26.118 25000 25000 | oo i i 0 ... 25,000 12/15/2029.
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742741 AA 9 |PROCTER & GAMBLE PROFIT SHARING . 08/0172019. | Paydown........c.ccorrorrrrrcore
TRUSTAN. || 88,026 | oo 88,026 | ..o LTy —— 93,284 | oo | e (ALY P— (5,258) | ...... 88,026 | ...oovvvvvrerrsses [ [ covisinnneensn0 [ 18,638 | 01/01/2021.
797440 BF 0 |SANDIEGO GAS & ELECTRIC CO.....occcoeervvren - | 02/13/2019. | PERSHING DIV OF DLJ SEC LNDING.... | | . 1,481,704 | ....... 1,400,000 | ....... 1,421,994 | ... 1,416,014 | oo | e 1)) [P (1)) I — 1,415,936 | 1o | 65,768 | .........65,768 | ....... 18,725 | 05/15/2035.
81727T AA 6 |SENSATA TECHNOLOGIES UK FINANCING CO |C| 11/01/2019. | VARIOUS
e i L 479,217 450,000 459,563 (839)] ... 458,698 02/15/2026.
82652D AA 8 [SRFC142A-ABS.......coiriiireiereieneieniens .. [ 04/01/2019. | Paydown.........ccoovvvvvmserviiinnssvisssnsninns | 53,153 53,153 53,145 5 (. 53,153 06/20/2031.
82652K AA 2 |SRFC171A-ABS .| 121202019, | Paydown.........cccccccccvvvrmmsesssssivsvneeensesses | 122,168 8 [ 122,168 03/20/2034.
82652N AA 6 |SRFC 193 A-ABS .. | 12/20/2019. | Paydown 68,553 (N 68,553 08/20/2036.
82967N BA 5 [SIRIUS XM RADIO INC .. | 09/25/2019. | JP MORGAN SECURITIES LLC... 51779 0o 50,000 08/01/2027.
85172F AN 9 |SPRINGLEAF FINANCE CORP.. . | | 05107/2019. | MORGAN STANLEY CO..cocoocomvsiviens | [ ) 226,043 03/15/2026.
85172N  AA 0 |SLFT16AA-ABS...cooocomoccrevesscreeesenseerssnn .| 12/15/2019. | PaydOwn......ccccoocevvevcvermsscvemcrsscincreei | (389) ] ...... 766,242 11/15/2029.
85572V AA 8 |STARR 192 A-ABS C| 12115/2019. | PaydOWN......cccccccevrscvvemssccivemssssiioenees | 0o 12,000 11/15/2044.
858119 BH 2 |STEEL DYNAMICS INC.. .| 08/02/2019. | CANTOR FITZGERALD + CO 1450 | ... 432,376 09/15/2025.
87264A AN 5 |T-MOBILE USA INC 03/26/2019. | UBS SECURITIES LLC...oooovoovccviiiins | | 468,590 (1,435 ...... 466,979 03/01/2025.
87612B BJ 0 |TARGA RESOURCES PARTNERS LP... .| .. | 09/25/2019. | BANC OF AMERICA/FIXED INCOME 53235 53,250 | oo, n26) | 53,224 04/15/2026.
88576N  AB 4 |HENDR 061 A2 - ABS.......cccooomvemmrriirrriinriienns .. [12/15/2019. | Paydown.........coovvvvvesnvvvisssnnssiissssininns | L 156439 | 156439 | 155,448 | oo 157,168 (729)]....... 156,439 03/15/2047.
88947E AT 7 |TOLL BROTHERS FINANCE CORP... .. | 09/05/2019. | Citigroup (SSB).....evevvrsrvvevessssvrmesssse | L 460495 | 450000 | ... 417285 | . 419,050 1,859 | ... 420,909 02/15/2028.
891788 AA 2 |TPMT 194 A1- RMBS o [ 1200172019, | PAYAOWN...ccccocccvecseeenscsnesinssiieesis | gmeee | a3 ee | 74380 | (T8 [ 73,666 10/27/2059.
89837L AA 3 |TRUSTEES OF PRINCETON UNIVERSITY .. | 04/01/2019. | VARIOUS 500, 500, 898100 | 499961 | oo 39 i 39 | 500,000 03/01/2019.
907818 DT 2 |UNION PACIFIC CORP | . | 10/28/2019. | Citigroup (SSB)....vvvsvvvevssvesssvmesiersen | | 1813680 | ...... 1,500,000 | ...... 1,730,940 ..1,712,982 02/01/2044.
911312 AK 2 |UNITED PARCEL SERVICE INC..........cooccrrrene, .| 04/01/2019. | Maturity @ 100.00...........ccccorevvvssssssivic | 1,000,000 | ... 1,000,000 | ....... 1,001,460 04/01/2019.
911365 BG 8 |UNITED RENTALS (NORTH AMERICA) INC........ | .. | 09/25/2019. | PERSHING DIV OF DLJ SEC LNDING. 51,985 50,000 01/15/2028.
911365 BK 9 |UNITED RENTALS (NORTH AMERICA) INC .| 06/26/2019. | RBC CAPITAL MARKETS.................. 87,125 450,000 | .......450,000 | oo 450,000 | oo o i 0 450,000 12/15/2026.
92047W AB 7 |VALVOLINE INC.. . .| 05/09/2019. | PERSHING DIV OF DLJ SEC LNDING.... 433,800 450,000 | 1o 433,404 | oo 834702 | o o T16 | o 716 | 435418 08/15/2025.
92343E  AH 5 |[VERISIGN INC...oooovorovcvecesvcreeesssnesssnssenees .. | 09/110/2019. | BANC OF AMERICA/FIXED INCOME.....| | 495,563 | ... 450,000 | ... 460,823 | oo 459915 | oo o (1,005 o o (1,005) | 458,910 04/01/2025.
92348P AC 6 |VZOT 172C-ABS .. | 11119/2019. | WELLS FARGO SECURITIESLLC e | | 2503,906 | ...... 2,500,000 60 .. 2,499,936 12/20/2021.
92890P AH 7 |WFRBS 13C14 B - CMBS .| 04101/2019. | Adjustment..........ccccococvvvvevssssssssvvnvneenss | i i i i i 0 [ 06/15/2046.
958102 AM 7 |WESTERN DIGITAL CORP....ccccccooorvvvrrrrrrrren .| 09/25/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 51,521 50,000 | o 47,985 | 48,10 02/15/2026.
983130 AV 7 |WYNN LAS VEGAS LLC......ooveeieomrrsccrrrrrrrores .| 09/19/2019. | BANC OF AMERICA/FIXED INCOME 299250 285,000 | 1o 302,00 | o 301,987 03/01/2025.
983793 AD 2 |XPOLOGISTICS INC.. | 0410172018 | VARIOUS....oovovvsvvssvesssvsssssssnsons | 149,555 147,000 | ...ov.... 152,082 | oo 151,124 150,842 06/15/2022.
98389B AM 2 | XCEL ENERGY INC.... <[ 12123/2019. | Call @ 100.00....ovssvvvsssvvvsssssesssssesssesns | 435,000 | .......... 435,000 | .......... 447,197 436,511 | oo | s 435,000 . 05/15/2020.
3899999, Total - Bonds - Industrial and MISCEIANEOUS.......o.vsvsvrsvsrsvssvsvsiss vttt | 44,772,987 | ....43,516,795 | .....44,358,249 | ........42,799,804 44,289,691 0 | ....465,880 1423543 | XXX
8399997. Total - Bonds - Part 4.........oooooooooii +|...145,973,141 |....144,366,679 |....145546,412 | ....... 139,425,193 | ...ooovvver0 | oo 12,203 144,900,662 0 | 1,055,063 3,812,428 XXX
8399998. Total - Bonds - Summary Hem fom Part 5...........cccocvvvriiiiiiiiiiiiiins i | 6,805,258 | ....... 6,540,000 [CISIe Ny I T [N [ (4,345) | oo Lo (8,345) || 6,655,233 ..|....150,025 | ......150,025 | ..... 155,391 XXX
8399999. TOMAL = BONMGS........e et ...152,778,398 |....150,906,679 |....152,205,990 | ....... 139,425193 | cooovccee0 | o 7,858 151,555,895 | ..., 0 | ..1,205,087 ..3,967,819 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
001055 10 2 [AFLAC ORD..oooorocccooosocoomoseremeses oo | o 05/01/2019. [ MERRILL LYNCH PIERCE FENNER &
SMITHINC. 230.000 | oo 11,256 XXX | 5563 | o 10479 | oo (8. 916) | e | o 4.916)] ... 5,563 | oo | o 5693 | oo 5,693 | o 62| XXX
00130H 10 5 |AES ORD....oovvvovevcvveessscseonsssisenssssissossssinnens | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 258,000 | .. 4,665 XK | e 2453 | o BI3 | oee(127T) | o | e, .21 |..... 2453 [ oo | o 2211 | o221 | 3| XXX
00206R 10 2 |AT&T ORD.......coovervvrrrrrsrorne .| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 2170.000 | oo 69,460 XXX | o 50,184 | oo 61,932 | oo (11,748) | oo oo o (11788)| oo 50,184 || 19.276 | ... 19276 | ... 2213 | Xxx
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002824 10 0 |ABBOTT LABORATORIES ORD .o . [05/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. | 6,007.998 | ... 465,550 XXX | 223,575 | . 434559 | ..(210.988) | oo || (210,984) | oo | 223,575 | oo | 241,975 | ....241975 | ... 3845 | Xxx
00287Y 10 9 | ABBVIE ORD..oocovrooesocessessessn .| 051512019, | MERRILL LYNCH PIERCE FENNER &
SMiITHINCG. 489.000 | ... 39,618 XXX | o 10,460 | oo 45,081 | ... 34620 | oo o 3,620 | oo 10,460 | oo | 20158 | ... 20158 | ... 1,046 | XXX
003654 10 O [ABIOMED ORD..ooooooorr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 8.000 | oo 2178 XXX | 3398 | o 2,600 | oo 728 | o 728 | ... 3398 | oo | (1,450) | oo LR —— XXX
00507V 10 9 |ACTIVISION BLIZZARD ORD .| 05/09/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 295,000 | oo 13493 XXX | 13,679 | oo 13738 | oo 59 e | o (59| 13679 | o | o (186) | o (186) | 1 100 | xxx
00724F 10 1 | ADOBE ORD.ooooooosoosossos s .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 174000 | .. 47,364 XK | 5,356 | o 39,366 | e (34,010) | o | o | e (34,010) | v | s 5,356 | oo | o 42,008 | ... 42,008 | oo XXX
00751Y 10 6 | ADVANCE AUTO PARTS ORD. ..o .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 30,000 5442 XXX 2020 ...... XXX
007903 10 7 |ADVANCED MICRO DEVICES ORD................. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 325,000 XXX (1,830) ... XXX
008252 10 8 |AFFILIATED MANAGERS GROUP ORD............. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 2,000 | o 222 XXX | o 269 | oo 195 | o Y IR I RS- 289 [ (67)] (6 o 1] xxx
00846U 10 1 |AGILENT TECHNOLOGIES ORD......oorore .| 0412412019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 110.000 | o 8,843 XXX | 2,656 | o 7421 | o (4765) | o | o (4765)] ... 2656 | oo | 6,187 | v 6,187 | s 36| XX
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD........... .| 05/13/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 90.000 | v 17,452 XK [ XL A I— 14,405 | ... (8247) | s | e 8.247)] ... 6,157 | oo | 11,205 | o 11,205 | oo 203 | Xxx
00971T 10 1 | AKAMAI TECHNOLOGIES ORD.....o o .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. ] 57.000 | oo 4,368 XXX | o 994 | oo 3482 | oo 248N | o | o 2487 ...... Y S B 3374 | 3374 [, XXX
011659 10 9 |ALASKAAIR GROUP ORD ..o .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. ) 13.000 | oo 781 XXX | o 802 | o 790 | LT IO LA 802 | O o P2 A 51 xx
012653 10 1 |ALBEMARLE ORD...oooooosrosnsssrss .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 45000 | o 3,701 XK [ 4202 | o 3468 | oo 734 734 | 4,202 XXX
013872 10 6 [ALCOA ORD .o .| 0410112019, | Adjustment O N ol XX
015271 10 9 |ALEXANDRIA REAL ESTATE EQREIT ORD...... |.. | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 41,000 | oo 5,890 XK | 4831 | o 4725 | oo 1 N I 106 | ... 4831 | 1,059 | o 1,059 | v 80|  Xxx
015351 10 9 |ALEXION PHARMACEUTICALS ORD............... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. | 88.000 | v 12,008 XK | 10,772 | oo 8,568 | .o 2208 | oo | e 2204 | ... 10772 | o | o 1326 | o 1326 | oo XXX
016255 10 1 |ALIGN TECHNOLOGY ORD ... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 30.000 | oo 8776 XK | o 5.257 | oo 6,283 | ... (1,026) | oo | (1,026)|...... 5257 | oo 3519 | o 3519 [ oo XXX
018581 10 8 |ALLIANCE DATA SYSTEMS ORD.......oocorsr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 10.000 | o 1,640 XXX | 2,038 | o 1,501 | oo 537 | oo o 537 | 2,038 | oo | (398)] oo (398) | v 6| xxx
020002 10 1 |ALLSTATE ORD .|| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 130000 | .. 12,530 XK | 3,905 | oo 10,742 | .. (6:837) | o | (6,837) ... 3,905 | oo | e 8,625 | v 8,625 | 1 125 xxx
02079K 10 7 | ALPHABET CL C ORD..oooooeoosoose .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. . 100.000 | ... 122,106 XK | 26,058 | oo 103561 | oo (77,502) | o o | o (77,502) | oo | e 26,058 | oo | 96,048 | ........ 96,048 | oo XXX
02079K 30 5 | ALPHABET CL A ORD.oocooroosososes .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 325.000 | .o 398,611 XXX | 150,676 | 1o 339,612 | ...(188.936) | oo | oo | (188,936) | oo | o 150,676 | oo | o 247,935 | ... 247,935 | oo XXX
022095 10 3 | ALTRIA GROUP ORD..ooooosessesss .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 707.000 | oo 40,249 XXX | 19383 | oo 34,919 | o (15,536) | oo | o o (15,536) | oo 19,383 | oo | 20,866 | ... 20,866 | ....... 1131 Xxx
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023135 10 6 |AMAZON COM ORD..ooorooooooooso - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITRINC. 136.000 | ..o..... 250,896 XXX | o 19,078 | oo 204,268 | -..(185.190) | oo | | (185,190) | oo | o 19,078 || 231,618 | ....231,618 | oo XXX
023608 10 2 [AMEREN ORD.cooroossosessses .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 74.000 | oo 5,329 XXX | 3797 | oo 4827 | .. (1,030) | o | (1,030)|...... 3797 | 1533 | 1533 | v 3B X
02376R 10 2 | AMERICAN AIRLINES GROUP ORD........ooc.o.. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 68.000 | oo 2,204 XXX | 2445 | o 2183 | oo 262 | e 262 | 2445 | | o (151 o (151) | s 7| xxx
025537 10 1 |AMERICAN ELECTRIC POWER ORD............... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 200.000 | oo 16,850 XXX | 5,052 | oo 14,048 | .. (9.896) | o | (9,896) ... 5,052 | oo | 1,798 | oo 11,798 | oo 134 xxx
025816 10 9 |AMERICAN EXPRESS ORD......oooooosrs .| 0511012019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 265.000 | ... 29,288 XXX 5,490 | ... 25,260 | o (19,770) | oo | o | e (19,770) | e | e 5,490 | o | o 23798 | .. 23798 | o 207 | XXX
026874 78 4 |AMERICAN INTERNATIONAL GROUP ORD....... |.. | 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 396.000 | ... 18132 XXX | o 12513 | oo 15,606 | ... 3.093) | oo | o (3,093)|...... 12513 || 5619 | oo 5619 [ o 127 Xxx
03027X 10 0 |AMERICAN TOWER REIT. .| 04/26/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 170.000 | oo 33333 XXX | 7482 | oo 26,892 | o (19411 | oo o o A9 | o 7482 || 25,851 | ... 25,851 | .. 26 | XXX
030420 10 3 |AMERICAN WATER WORKS ORD........ooorre .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 34,000 3,5% XXX (760)|...... 2396 | oo 1,208 XXX
03073E 10 5 | AMERISOURCEBERGEN ORD...oorrrsre .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 56.000 | oo 4,262 XK | 1351 | oo 4,166 | oo 2815) | o | 2,815)] ... 1351 | o | 2910 | v 2,910 | v 2| Xxx
03076C 10 6 | AMERIPRISE FINANCE ORD..ooooorrresrrcrn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 50.000 | v 7,063 XK [ 1,168 | v 5219 | o (051) | o | 4,051)] .. T O 5,895 | v 5,895 | v 45| xxx
031100 10 O [AMETEK ORD.cooooooossos s .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. ] 60.000 | oo 5,136 XXX | o 2728 | o 4,062 | oo (1338 | o (1,334 | ...... 2728 | 2,408 | o 2,408 [ oo 8| xx
031162 10 O [AMGEN ORD...oorooossosesesesese .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 243.000 | oo 46,458 XXX | 13513 | oo 47,305 | o (33792) | o | o 33792 | oo 13513 || 32,945 | ... 32,045 | o 32 | XXX
032095 10 1 |AMPHENOL CLA ORD.oooooorsssess .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 119.000 12361 XXX (6.738)] ... 2,903 | oo 9,458 XXX
032511 10 7 |ANADARKO PETROLEUM ORD. ..o .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 220.000 | o 13,695 XK | 9.283 | oo 90,645 | o (362 oo | o 362 9.283 | oo | 4412 | 4412 | 66| XXX
032654 10 5 |ANALOG DEVICES ORD..oorvrsrsrssrsr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 138.000 | o 15,584 XK | 3792 | o 11,845 | o (8,053) | s | s (8,053)] ... 3792 || M,792 | o 1,792 | o 75| Xxx
036752 10 3 |ANTHEM ORD.ooororosrsrsrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 85.000 | o 22,343 XK | 4228 | o 22,324 | 1 (18,096) | oo | o | e (18,098) | v | s 4228 | oo | 18,15 | oo 18,115 | v 88| XXX
037411 10 5 |APACHE ORD.coooosoosssos s .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 129.000 | 1o 4,636 XXX | o 4,862 | oo 3386 | ... 1476 | oo o 1476 | . 4,862 | o 226)| oo 226)| oo 2| xxx
03748R 75 4 |APARTMENT INVST MGT CLAREIT ORD..........| . | 04/15/2019. | VARIOUS e N 80.490 | .oovoc. 4,095 XXX | 835 | oo 3,642 | ..o X170} PN S (2,807) ] ...... 835 | oo | e 3,260 | oo 3,260 | oo 162 | XXX
037833 10 0 |APPLEORD .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 2,390.000 | .. 476,126 XK | 83,676 | oo 376,999 | ..o(293,323) | oo | i | (293,323) | s | o 83,676 | oo | 392,450 | ......392,450 | ... 1,745 | XXX
038222 10 5 |APPLIED MATERIAL ORD....o.oooooooss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. . 418.000 | oo 17,848 XK | 4560 | oo 13,685 | ... (9125) | s | e 9,125)] ... 4,560 | oo | 13,288 | o 13,288 | v 84| XX
039483 10 2 |ARCHER DANIELS MIDLAND ORD........o...... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 220000 XXX 345 ... 9,359 174 T4 XXX
03965L 10 O [ARCONIC ORD.corooososesseseseseses .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. | 172000 | oo 3533 XK | 2,935 | o 2,900 | v 36 o | e 36 | 2,935 | o | 597 | oo 597 | o 0] Xxxx
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052769 10 6 [AUTODESK ORD.oooooooooooooo . [04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. ) 69.000 | o 11,920 XXX | o 3849 | o 8874 | . (5,025 | oo | (5,025 ...... 3849 || 8071 | o 8,071 [ oo XXX
053015 10 3 |AUTOMATIC DATA PROCESSING ORD... .| 04115/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 134.000 | oo 21,931 XXX | o 4402 | 17570 | oo (13,168) | oo o (13168) | oo o 8802 | | 17529 | oo 17529 | . 212 | Xxx
053332 10 2 |AUTOZONE ORD....ooooo. .. | 04115/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 7,000 | o 7452 XXX | 2,630 | o 5,868 | ....... (3.238) | o | (3238)] ... 2630 | oo | 4822 | . 4822 | XXX
053484 10 1 |AVALONBAY COMMUNITIES REIT ORD........... .. | 04115/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 55.000 | v 11,226 XXX | 3664 | o 9573 | (5.909) | o | o (5,909) ... 3664 | oo | 7562 | o 7,562 | oo 164 | XXX
054937 10 7 |BBAND T ORD .o .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 285.000 | v 13,845 XK | 8,360 | o 12,346 | .. (3.986) | s | s (3,986) ... 8,360 | v | o 5,485 | v 5,485 | 1o 15| xxx
05722G 10 0 |BAKER HUGHES CLA ORD ..o .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 146.000 | oo 3787 XXX | o 4438 | o 3439 | oo 1,200 | oo 1299 | ... 4438 | (650) | oo (650) | o 2% | xxx
058498 10 6 |BALLORD.. .| 04115/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 74,000 | oo 4316 XXX | o 2677 | oo 3408 [ oo T26) | oo (726)] ... 2677 | 1639 | o TN — 7| oo
060505 10 4 |BANK OF AMERICA ORD.ccoooosoose .| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 2,892,000 ..86,267 XXX (43.903) || s 27356 || 58,91 | oo 58,911 XXX
064058 10 0O |BANK OF NEW YORK MELLON ORD............... .| 04115/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 242,000 | oo 12,727 XXX | 6,593 | o 11391 | (A798) | o | #798)] ... 6,593 | oo | 6,133 | oo 6,133 | s 88| XXX
071813 10 9 |BAXTER INTERNATIONAL ORD.....ooocrror .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 159.000 | v 12,656 XK | 3559 | oo 10,465 | ... (6.908) | s | s (6,906) ... 3,559 | v | o 9,007 | v 9,007 | v 60| XXX
075887 10 9 |BECTON DICKINSON ORD ..o .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 81.000 | o 19,041 XXX | o 6,496 | oo 18,251 | ... (I1755) | oo | oo | s (11755) [ oo | o 6,49 [ oo | o 13445 | oo 13445 | oo 62 xx
084670 70 2 |BERKSHIRE HATHWAY CLB ORD...ooooooo... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. | 1,809.000 | ........ 379,304 XXX | 277,365 | oo 369,362 | - (92,007) | oo | o 92,007)| oo 277,365 | oo | o 102,039 | ... 102,039 | oo XXX
086516 10 1 |BESTBUY ORD e .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 118.000 8,641 XXX 2.434)] ... 3815 | oo | 4,826 XXX
09062X 10 3 |BIOGEN ORD...ooorsssss .. | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 85.000 | v 19750 XXX 3511 | o 95,578 | 1 (22,067) | oo | (22067 ... 351 || 16,239 | oo 16239 | v XXX
09247 10 1 | BLACKROCK ORD..ovrrssosesesn .. | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 59.000 | v 26,659 XK | 11,609 | 1o 23176 | e (1ATT) | o | o | e (AT i | e 11,699 | o | s 14,959 | oo 14,959 | oo 195 | xxx
093671 10 5 |H&RBLOCK ORD...ocrvreorsesrssrsr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 80.000 | v 2,084 XK [ o ) P 2,030 | 07T o | o 1,077)] .. 953 [ o | o 1131 | 1131 | o 4| xx
007023 10 5 |BOEING ORD.oooooooosoes .| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 165.000 | oo 61,948 XXX | o 708 | oo 53,213 | oo (46172 oo o o @672 | oo 708 || 54,907 | oo 54,907 | oo 339 | XXX
09857L 10 8 |BOOKING HOLDINGS ORD.....oooooor .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 33231 XXX (27.247)] ... 3756 XXX
099724 10 6 |BORGWARNER ORD....o..ooesooses .| 04115/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 3744000 | ... 164,246 XK | o 168,579 | 1o 130,067 | ... 28512 | o | 28512 | ... 158579 | s | o 5667 | 5,667 | 1o 636 | XXX
101121 10 1 |BOSTON PROPERTIES REIT ORD........ooo .. | 04130/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 61.000 | 1o 8350 XK | 7422 | oo 6,866 | oo 556 | oo | 556 | ... 7422 || 937 | oo 937 | o 16| Xxx
101137 10 7 |BOSTON SCIENTIFIC ORD.....oorrse .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | . 535,000 | 1o 20,223 XK | 3,086 | o 18,907 | e (15,841) | o | | o (15,881) | e | s 3,086 | v | o 17457 | oo 1717 | s XXX
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10022N 10 3 |BRIGHTHOUSE FINANCIAL ORD...ooo - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. | 1974998 | . 79,512 XXX | 104,887 | oo 60,198 | ....... 44,689 | oo 44,689 | oo | 104,887 | oo | (25,375) | oo (25375 | o XXX
110122 10 8 |BRISTOL MYERS SQUIBB ORD.......ororen .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 597.000 | oo 27,754 XXX | o 14811 | oo 31,082 | oo (16,221 oo o (16220 | oo 1481 || 12043 | o 12,043 | o 490 | xxx
110448 10 7 |BRITISH AMERICAN TOBACCO ADR REP ORD. | C| 05/13/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 0.997 | o # XXX | o 69 | o 32| 37 | | o 37 | 69 | o 28)] o 28)] 1] xxx
11135F 10 1 |BROADCOM ORD .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 129.000 | ... 40,813 XK | 7674 | 32,802 | e (25128) | o | o (25.128)] ...... 7674 || 33,140 | .o 33,140 | 1 32 | Xxx
11282X 10 3 |BROOKFIELD PROPERTY REIT CL A ORD........ |C| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. ] 78.000 | oo 1,647 XXX | o 1,576 | oo 1,256 | oo 320 | o 320 | ... U7 P B 72 72 |, % | Xxx
115637 20 9 |BROWN FORMAN CLB ORD...ooooorese .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 100.000 5,368 XXX @3] 1387 XXX
124857 20 2 |CBS CLBORD...oooooorosssossesssse .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 175.000 9,056 XXX (6:218)] ... 1433 XXX
12503M 10 8 |CBOE GLOBAL MARKETS ORD.......cooorr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 46.000 | oo 4,493 XXX 2. 4250 | 235 | o 235 | o 1] xxx
125269 10 O |CF INDUSTRIES HOLDINGS ORD. ..o .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 90.000 | oo 3,857 XXX (1,830) ... 2,086 | oo | 1771 | 1771 | o 27| xxx
1254W 20 9 |CHROBINSON WORLDWIDE ORD..........oc.... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 47.000 | v 4,271 XXX (624)] . 3,328 | oo | s 943 | s 943 | o 24| Xxx
125523 10 0 | CIGNA ORD..ooooesoeseeseses e .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 156.004 | 1. 25,554 XXX | o XTI — 29,628 | 1or(18,689) | v | o | (18,689) | v | o 10,940 | oo | o 14614 | o 14614 | oo 6| xx
125720 10 5 |CME GROUP CLAORD...ooooooosoeoss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 108.000 | oo 18726 XXX | 11,048 | oo 20,317 | o 9.269) | oo | o (9.269) | ...... 11,088 || 7678 | 7678 | o 270 | XXX
125896 10 O |CMS ENERGY ORD.cooooerosoesocsossess .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 130.000 | 1o 7132 XXX | o 1539 | o 6,455 | ... @) || @915)| ... 1539 || 5592 | oo 5,592 [ s 50 xxx
126408 10 3 |CSX ORD..orrsrssssrssn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 218.000 | oo 16,537 XK | 5797 | 13544 | oo TIE | 7.747)] ... 5797 | | 10,740 | oo 10740 | v 52| xxx
126650 10 O |CVS HEALTH ORD.ooorosrsssrsnssrsrssnen .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 3,240.000 | oo 175,637 XK | 238,288 | 1o 212,285 | oo 26,003 | 1o | 26,003 |...... 238,288 | 1o | o (62,651) | o (62,651) | 1,620 | XXX
127097 10 3 | CABOT OIL & GAS ORD..oororsrsn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 153.000 | o 4,184 XK | 2126 | o 3420 | o (1.203) | o | e (1,293)] ... 2126 | oo | e 2,058 | v 2,058 | v "] xx
127387 10 8 | CADENCE DESIGN SYSTEMS ORD................. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 114.000 | oo 7.416 XXX | o 4,905 | oo 4957 | oo Vo e (5[ 4,905 | oo | o 250 | o 2590 [ XXX
13057 20 6 | CALIFORNIA RESOURCES ORD... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 1.000 | oo 2 XK | o 2 |, A — L) P I 15 . 2 I 25 | o 25 | XXX
134429 10 9 |CAMPBELL SOUP ORD....oooorosesssn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 78.000 | o 3,107 XXX 553 | 3126 | oo o 20| 20| s 55| Xxx
14040H 10 5 | CAPITAL ONE FINANGIAL ORD....ocorovsrre .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 157.000 13,638 XXX (5,786) ... 6,081 XXX
14149Y 10 8 |CARDINAL HEALTH ORD...ooooosrcrsrsr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 126.000 5,931 XXX 1070 | ... 6,689 XXX
143130 10 2 | CARMAX ORDoooerosrsessrssrsn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. ] 68.000 | v 5,101 XK | 2,283 | o 4,266 | o (1.982) | o | (1,982) ... 2283 | oo | 2818 | o 2,818 | e XXX
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143658 30 0 |CARNIVAL ORD.ooooooooooo - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITRINC. 130.000 | 1o 6,985 XXX | o 4,556 | oo 6,409 | ... (1853) | oo | o (1.853)|...... 4,566 | oo | 2429 | o 2,429 [ o 65 |  Xxx
149123 10 1 |CATERPILLAR ORD...ocovrooososssssr .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 203.000 | oo 28,468 XXX | o 13455 | oo 25,795 | o (12,341 | oo (12380 | oo 13455 | oo | 15,013 | o 15,013 | o 175 | Xxx
151020 10 4 |CELGENE ORD .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 264.000 | oo 25,103 XXX | 6,980 | oo 16,920 | ... (O940) | o | (9,940) ... 6,980 | oo | 18123 | o 18123 | s XXX
151358 10 1 |CENTENE ORD .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 114000 | oo 6,066 XXX | 3901 | o 6,572 | o 2671 o | 2671)] .. 3901 | oo 2165 | v 2165 | v XXX
15189 10 7 |CENTERPOINT ENERGY ORD....ooooror. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 190000 | ... 5,793 XK | 3418 | o 5364 | oo (1.946) | o | e (1,046) ... B8 | oo | 2375 | o 2,375 | e 55| Xxx
156700 10 6 | CENTURYLINK ORD. .o .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. ...419.998 XXX 1479 | 7,842 XXX
156782 10 4 |CERNER ORD..oooooosesoesosess s .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. ...120.000 XXX 2311)] .. 3.982 XXX
161199 10 8 |CHARTER COMMUNICATIONS CL A ORD......... .| 0411712019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 451,000 | oo 161,153 XK | 88,354 | o 128521 | o (B0A67) | oo e o (40A67) | o | o 88,354 | oo | 7279 | . 72798 | o XXX
166764 10 0 | CHEVRON ORD.vooeroesosessessesesr .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 685.000 | oo 82,287 XXX | PYRZCN B 78521 | oo (32,779) | o | o (32779)] ... 4783 || o 40545 | ... 40,545 | o 815 | XXX
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD......orrce .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 11000 | o 7,83 XK | 3165 | o 4750 | oo (1585) | o | (1,585) ... 3165 | oo | o 4670 | o 4670 | oo XXX
171340 10 2 |CHURCH AND DWIGHT ORD...oooorrrn .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 95.000 | oo 7,007 XXX | o 4372 | o 6,247 | oo (1875) | oo | oo A.875)|...... 4372 | o | o 2,635 | o 2,635 [ oo 2| xx
171798 10 1 | CIMAREX ENERGY ORD...ooooosssr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. | 1,739.000 | oo 120,097 XXX | 190,518 | 1o 107,209 | ...... 83,309 [ o 83,309 | ... 190,518 | oo | (69,52 | v (69,521) | v 33| XX
172062 10 1 |CINCINNATI FINANCIAL ORD....ocoroosrrrrre .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 90.000 | oo 7,841 XXX | 2616 | oo 6,968 | ....... @352 || @352 2616 | oo 5224 | .o 5224 [ o 98| xx
17275R 10 2 | CISCO SYSTEMS ORD...oorresrscrsrsrsr .| 0412412019, | MERRILL LYNCH PIERCE FENNER &
SMITHNC. 1,640.000 | .. 92,740 XK | 26,732 | o 70061 | oo (44,329) | oo o | @4329) | oo 26,732 | oo | o 66,008 | ... 66,008 | .. 1115 | XXX
172908 10 5 | CINTAS ORD..ooovroeossssesrssrsrssn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 50.000 | v 10411 XK | 2271 | 8,400 | o (6.129) | s | e (6,129)] ... 2271 | 8,140 | v 8,140 | v XXX
172967 42 4 |CITIGROUP ORD...oooooosooosssso .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 5,803.000 | ... 390,940 XK | 273,078 | oo 302104 | 100 (29,026) | o | s (29026) ... 273,078 | oo | o 17,862 | 10 117,862 | o 2611 | XXX
174610 10 5 | CITIZENS FINANCIAL GROUP ORD................. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 248.000 | o 8,541 XXX | o 4829 | o 7373 | @54 | o 2544)|..... 4829 | oo 3712 | 3712 [ 90 xx
177376 10 0 |CITRIX SYSTEMS ORD .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 50.000 | oo 5,112 XXX | o 943 | o 5423 | o (4180) | o 4,180) | ...... 943 o o 4168 | oo 4168 | oo 18 XXX
189054 10 9 |CLOROX ORD...oorrrorrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 45.000 | oo 6,950 XK | 3.238 | o 6,936 | oo (3698) | | (3698) ... 3238 | oo 3712 | o 3712 | e a3 X
191216 10 0 |COCA-COLA ORD..oooeresosesesses .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 1,278.000 60,052 XXX .(33318) XXX
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD|.. | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. ...197.000 14,639 XXX (6.529) | s | i BOTT | | e 8662 | s 8,662 XXX
194162 10 3 |COLGATE PALMOLIVE ORD.....oooooorr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | . 250.000 | 1o 17,175 XK | 6,663 | v 14,880 | ... B2T)| oo | 8217)] ... 6,663 | v | o 10512 | oo 10512 | oo 105 | xxx
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20030N 10 1 |COMCAST CLAORD..oovoroooooso . [04124/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. | 5.290.000 | ... 220,959 XXX | o 78,785 | o 180,125 | ..(101,339) | oo o (101,339) | oo | 78,785 [ | o 142173 | .. 142473 | o 2116 | Xxx
200340 10 7 |COMERICA ORD. oo .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 50.000 | oo 3,047 XK | o 1338 | o 3435 | .. 20 || 2.007)|...... 1338 || 2609 | oo 2,609 [ s 64| xx
205887 10 2 |CONAGRA BRANDS ORD .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 70.000 | oo 2105 XXX | 1,296 | oo 1495 | o (199) o | o (199)]..... 1296 | oo o 808 | oo 808 | o 5] xxx
20605P 10 1 | CONCHO RESOURCES ORD.... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 60.000 | oo 6,926 XXX | 6,05 | o 6,167 | o (13 e | o A1) 6,05 | oo | 872 | oo 872 | 8| xxx
20825C 10 4 | CONOCOPHILLIPS ORD...o.ooessrsse .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 484.000 | ... 32,103 XK | 20,911 | s 30177 | o (9,266) | s | s (9,266) ... 20,91 | e | 11192 | o 11102 | o 148 | xxx
200115 10 4 |CONSOLIDATED EDISON ORD....ocorrrr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 5922 XXX | o 2713 | o 5,362 | (2,639) 2,639)|...... 2713 XXX
21036P 10 8 |CONSTELLATION BRANDS CL A ORD............. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 260,000 49,636 XXX 3313 | 45,126 XXX
219350 10 5 |CORNING ORD.coovoersess .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 307.000 | o 10,729 XXX | 6,392 | o 9274 | 2882 o | o 2.882)] ... 6,392 | o 4337 | 4337 | 61| Xxx
22160K 10 5 | COSTCO WHOLESALE ORD..oooerrcesc .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 142000 | ... 34,977 XXX | 7628 | o 28,927 | 1 (21,209) | o | o (21,299)] ... 7,628 | oo | 27,348 | ... 27,348 | o 81| Xxx
222070 20 3 [COTY CLAORD oo C| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 191,000 | o 2,135 XK | 2567 | o 1,253 | o 1,314 [ o | o 1314 ... 2567 | oo | (432)] o (432)] e 2% | Xxx
2282V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD.. | . | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 110.000 | 1o 14,013 XXX | o 5814 | oo 11,949 | 1o [CRE ) PN (6,135) | ... 5814 || 8,199 | oo 8,199 [ o 124 | XXX
231021 10 6 |CUMMINS ORD.cooooosesesss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 70.000 | o 11,547 XXX | o 1990 | o 9,355 | ...... (7365 | oo | o (7.365) | ... 1990 || 9557 | oo 9,557 [ v 80| xxx
23331A 10 9 |DRHORTON ORD...oooror .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 110.000 | 1o 4,995 XXX | 778 | 3813 | o 3,035 | oo | o 3,035)|...... TT8 | o 47 | 427 | 17| xxx
233331 10 7 |DTE ENERGY ORD.cvrroeroessssssessn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 50.000 | oo 6,222 XK | 2408 | o 5515 | o BAT) | o | (3.107)] ... 2408 | oo 3814 | o 3814 | oo 95| Xxx
23355L 10 6 |DXC TECHNOLOGY ORD.cororrsssrsrn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 110.002 | o 7,231 XK | 5,000 | v 5,849 | oo (848) | s | s (848) | ... 5,000 | v | o 2231 | v 2231 | e 2] xxx
235851 10 2 |DANAHER ORD .|| 04/2612019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 210.000 | 1o 27,402 XK | 6,135 | v 21,855 | o (15,520) | oo | o | e (15,520) | v | s 6,135 | v | o 21,267 | o 21,267 | o 69| XXX
237194 10 5 |DARDEN RESTAURANTS ORD....oo.ooooorr .| 05101/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 10.000 | oo 1,158 XXX | o 250 | oo 999 | o T48) | o (748)] .. 251 | o o 908 | oo 908 | o 15 Xxx
23918K 10 8 |DAVITAORD...... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 20.000 | oo 1103 XXX | 53 | oo 1,029 | o @95) | oo (495)] .. 534 | o 569 | o 56 | o XXX
204199 10 5 |DEERE ORD..oooosoesoesosesssessss .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 114000 | . 18522 XXX | 6,258 | oo 17,005 | o (10.748) oo e o (10.748) | oo o 6.258 | oo | 12,265 | oo 12,265 | oo 73] xxx
247361 70 2 | Delta A LiNeS, NGt .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 256,000 14,647 XXX (6,755)] ... 5,970 XXX
24906P 10 9 | DENTSPLY SIRONA ORD...oooorrrssrsrn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 10.000 512 XXX 67 e 305 XXX
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25179M 10 3 |DEVON ENERGY ORD......oooooooso - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. | 5,995.000 | ... 195,193 XXX | 229,869 | oo 135,127 | ... 0474 [ 94741 | ... 229,869 | oo | o (34,675 | ... (34:675) | o 480 | XXX
253868 10 3 |DIGITAL REALTY REIT ORD..oooroosores .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. | 82,000 | v 9,095 XK | 8977 | oo 8737 | oo 280 | oo e 240 ... 8977 | v | o 1018 | 1,018 | o 7| Xxx
254687 10 6 |WALT DISNEY ORD... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 1,647.000 | oo 217,449 XK | 69,060 | oo 180594 | o (111,533) oo oo [ (11533) || o 6,060 | oo | oo 148,389 | ......148,389 | ...... 1449 | XXX
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 3,992,000 | ... 302,587 XK | 234,783 | o 235,448 | oo (686) | o | o (666)|...... 234783 | oo | o 67,805 | ... 67,805 | ... 1597 | XXX
25470F 10 4 |DISCOVERY SRS AORD...ooorosoos .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 105.000 | ... 3,154 XK | 2116 | o 2,598 | v (481) s | e @8n]|...... 2116 | e | o 1,038 | v 1,038 | o XXX
25470F 30 2 |DISCOVERY SRS C ORD.corrrsrsrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 89.000 2,487 XXX 64 | 2,118 XXX
25470M 10 9 | DISH NETWORK CL A ORD oo .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 93.000 3182 XXX 825 | ... 3147 XXX
256677 10 5 |DOLLAR GENERAL ORD ..o .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 85.000 | v 10,526 XXX 4.893)] ... 429 | 6,232 | o 6,232 | oo 52| xxx
256746 10 8 |DOLLAR TREE ORD..ooooooroerrssesssesrssesn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 95.000 | v 10,146 XXX (4,608) ... 3973 | oo 6,173 | v 6,173 | oo XXX
257460 10 9 | DOMINION ENERGY ORD....ooovrrsrsrsrn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 210.000 | 1o 16,008 XXX (5,845) ... 9,162 | oo | 6,037 | v 6,957 | 1o 193 | xxx
260003 10 8 [DOVER ORD.ooooooossesseseses .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. XXX (1,806) | ... 1,032 XXX
26078) 10 O | DOWDUPONT ORD.c.ooeoesossses .| 0410212019, | vARIOUS XXX 25818)| ... 16.966 |. XXX
264411 50 5 |DUKE REALTY REIT ORD.ooervsoesossessrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 142.000 XXX V2 3,654 XXX
26441C 20 4 |DUKE ENERGY ORD...ooooooosoosososo .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 220000 19894 | XXX (6931)] 12,055 XX
26875P 10 1 |EOG RESOURCES ORD ..o .| 0413012019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 227.000 | oo 23178 XXX | 12,080 | oo 19.797 | oo S8 | oo | 6817)|...... 12,980 | oo | 10198 | oo 10,198 | o 100 | XXX
26884L 10 9 |EQT ORD..oooovrosoesosesoesesseseses .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 83.000 | oo 1790 XXX | o 2487 | oo 1,568 | oo 619 | oo o 619 | ... 2487 | | @) | (B97) [ o 2|
269246 40 1 |E TRADE FINANCIAL ORD...ooooooorsrsrsss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 134.000 | 1o 6,561 XK | o 3337 | oo 5880 | ... 2543) | | 2543)|...... 3337 | 3224 | .o 3224 [ 19 Xxx
277432 10 0 |EASTMAN CHEMICAL ORD ..o .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 952,000 | o 79,900 XK | o 71,236 | o 69,601 | o 1,635 | oo | 1,635 | 1236 | o | 8664 | 8,664 | ... 1180 | XXX
278642 10 3 |EBAY ORDeoooososososes oo .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 375.000 | o 13,582 XK | 1,850 | s 10,526 | ... (B677)| o | 8677)] ... 1,850 | o | s M,733 | o 1,733 | o 53| Xxx
278865 10 O |ECOLAB ORD...oooooosoosesoseseses e .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. . 130.000 | .. 23,888 XK | 6,148 | v 19,156 | e (13,008) | | | o (13,008) | o | e 6,148 | o | o 17,761 | e 17,781 | o 120 | xxx
281020 10 7 |EDISON INTERNATIONAL ORD....ocrrrrrrrre .| 0413012019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 160.000 | oo 10,430 XXX | o 5565 | oo 9,083 | oo 358 | | o 3518)|...... 5,565 | oo | 4,865 | .. 4,865 | oo 196 | XXX
28176E 10 8 | EDWARDS LIFESCIENCES ORD.......oororre .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 100.000 | oo 18,922 XXX | o 3914 | o 5317 | oo (11.808) o o (11408) | oo 399 || 15,008 | ... 15,008 | oo XXX
285512 10 O |ELECTRONIC ARTS ORD..oocossrsrssr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 87.000 | oo 8512 XXX | 1,264 | oo 6,865 | . (5601 o | (5,601)] ... 1264 | | 7.248 | o 7,248 | oo XXX
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201011 10 4 |EMERSON ELECTRIC ORD....oooo . [05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITRINC. 251.000 | oo 18,019 XXX | o 12703 | oo 14,997 | oo 2295 | oo 2.295)|...... 12,703 || 5316 | oo 5,316 [ o 123 | XXX
20364G 10 3 |ENTERGY ORD.ooroooesess .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 83.000 | oo 7,888 XXX | 5289 | oo 7044 | o (1855 | o | o (1,855)|...... 5289 || 2599 | oo 2,599 [ s 6| XX
204429 10 5 |EQUIFAX ORD.. ...| . | 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 70.000 | oo 8,831 XXX | 2568 | o 6,519 | o (3.952) | oo | (3.952)] ... 2568 | oo | 6,263 | oo 6,263 | s 27| xxx
20444U 70 0 |EQUINIX REIT ORD.... .| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 15.996 | oo 7,360 XXX | 3025 | o 5640 | oo (T15) | o | (1,715)] ... 3925 | oo | 3435 | o 3,435 | v 39| XX
204600 10 1 |EQUITRANS MIDSTREAM ORD........ocoooooo. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 66.000 | v 1,399 XK | e 1,820 | v 1,321 | o 499 [ o | o 499 |...... 1820 | s | o (@21)] (421)] e 27| X
20476l 10 7 |EQUITY RESIDENTIAL REIT ORD........oo.. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 60.000 4,655 XXX | 22027 | o 3,961 | (1,934) 1,934 ... 2,027 XXX
297178 10 5 |ESSEX PROPERTY REIT ORD.ooooosse .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 25,000 L1217 XXX 62| 5738 XXX
30040W 10 8 |EVERSOURCE ENERGY ORD....ooooervsere .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 110.000 | oo 7.785 XXX | 3859 | o 7154 | (3.296) | o | (3.296)] ... 3859 | oo | 3,926 | o 3,926 | oo 59| Xxx
3016IN 10 1 | EXELON ORDuvooeoossossrsesrssesrsns .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 347.000 | oo 17412 XXX | 0761 | oo 15,650 | ... (5,888) | o | o (5,888) ... 9761 | v | 7,651 | o N — 126 | xxx
30212P 30 3 | EXPEDIA GROUP ORD.cooeroessess .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. ] 49.000 | o 6,146 XXX | o 6,013 | o 5520 | oo 493 | o 493 ... 6,013 [ oo [ 134 | o 134 | 16 XXX
302257 10 2 |EXTRA SPACE STORAGE REIT ORD............... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. ] 53.000 | o 5,388 XXX | o 3,826 | oo 4795 [ oo (O70) oo | (970)] ... 3,826 [ oo | 1563 | v 1,563 | v 46 XXX
302316 10 2 |EXKONMOBIL ORD..oooooososossrsn .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. XXX (24,828)] ... 68,729 XXX
302491 30 3 [FMC ORD.coooosossssessessesso .| 0310112019, | VARIOUS XX (697) XX
30303M 10 2 |FACEBOOK CLAORD...oooooosooos .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 1,761.000 [ v 316330 | XXX ..(15,566) XX
311900 10 4 |FASTENAL ORD .| | 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 80.000 | oo 5,501 XXX | o 1573 | o 4183 | o 2610 | | o 2610)|...... 1573 || 3927 | o 3,927 [ M| xx
31426X 10 6 |FEDEX ORD....... .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 107.000 | oo 20,990 XXX | o 6,864 | oo 17.262 | o (10,398) | oo o (10,398) | oo 6,864 || 14126 | o 14126 | oo 139 | XXX
315616 10 2 |F5NETWORKS ORD.ooooooesossesssessrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 24,000 | oo 3,998 XK | o 2753 | o 3889 | ...... (1936 | oo | (1,136 ...... 2753 | 1246 | o YL I— XXX
31620 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD... |.. | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 80.000 | oo 9,050 XK | 1,456 | oo 8204 | o (6.748) | oo | (6,748) ... 1456 | | 7594 | oo 7,594 | v 28| Xxx
316773 10 O |FIFTH THIRD BANCORP ORD....coooo oo .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 371.000 | o 10,061 XK | A 8,730 | v (2,083) | s | i (2,063)] ... 6,667 | v | o 3,394 | v 3,394 | 1o 163 | xxx
33616C 10 0 |FIRST REPUBLIC BANK ORD...ooooroorrr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 1,161.000 | oo 117,078 XXX | 106,500 | 1o 100,891 | v 01 S 5609 |..... 106,500 [ oo | e 11478 | o 11478 | o 200 | XXX
337738 10 8 |FISERV ORD..coorrorre .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 156.000 | oo 13500 XXX | o 4,558 | oo 11,464 | oo (6.9 | oo | o (6.907)|...... 4,568 | oo | o 8942 | oo 8,942 [ oo XXX
337932 10 7 |FIRSTENERGY ORD.ooooooososssss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 166.000 | ... 6,851 XXX | o 5AB8 | oo 6,233 | . (1076 | oo | o 1.076)| ... 5158 || 1693 | o 1,693 | o 63|  Xxx
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339041 10 5 |FLEETCOR TECHNOLOGIES ORD...oo - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 36.000 | v 9,056 XK | 7536 | o 6,686 | 1o 850 | o e 850 |...... 7536 | oo | o 1520 | o TH7L ) — XXX
343412 10 2 |FLUOR ORD... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 55.000 | v 2,227 XK | 2,076 | o 1771 | 305 | e 305 | ... 2,076 | oo | s R — 152 | o 23| X
344849 10 4 |FOOT LOCKER ORD....ooososcesssss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 49.000 | oo 3,087 XXX | 2198 | o 2607 | . (409) | o | o 409)|...... 2198 | oo | 890 | oo 890 | o 7] xxx
345370 86 O |FORD MOTOR ORD...ooooorrssssrsrssr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 1,483.000 | . 13,821 XXX | 5.224 | oo 11,345 | oo 6121 o | 6,121)] ... 5224 | oo | 8597 | v 8,597 | 1o 222 | Xxx
349590 10 8 |FORTIVE ORD..ooroooosoesesnssns .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 105.000 | v 9,220 XK | e 1,960 | 1o 7908 | o (B145) | s | e (5,145)  ...... 1960 | o | o 7,260 | v 7,260 | e 7| xx
354613 10 1 |FRANKLIN RESOURCES ORD...oo.roorrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 128.000 | oo 4,467 XK | 4132 | o 3796 | oo 335 | o 335 | ... 4432 | 335 | o 335 | o 67 | xx
3571D 85 7 |FREEPORT MCMORAN ORD.... .| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 538.000 | 1o 7,360 XK | 6,758 | s 5547 | o 1,212 o | o 1212 | 6,758 | oo | s 601 | o R P 54 xxx
363576 10 9 |ARTHUR J GALLAGHER ORD...oocovorrse .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 42.000 3,385 XXX (956)|...... 2439 | oo 1,246 XXX
364760 10 8 [ GAP ORDerrroresssssssssrsssrssr .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 50.000 | o 1307 XXX | o 876 | oo 1,288 | v @13 e | o @3 876 | o | 432 | 432 [ 2% | xxx
366505 10 5 |GARRETT MOTION ORD..oororvsrrrsrsre C| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 97.000 | v 1,719 XK [ 1,002 | s 1197 | v (195) | e | s (195) [ 1002 | o | e 7 | 2T P XXX
369550 10 8 |GENERAL DYNAMICS ORD.c.ooooososrsn .| 0511012019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 118.000 | 1o 20,204 XXX | o 9,067 | v 18,551 | 1o 948 | oo o 9,484) | ... 9,067 [ oo | o 11,227 | o 1,227 | o 230 | XXX
369604 10 3 |GENERAL ELECTRIC ORD...oooccovvvrsvrsvrsine - | 04/01/2018. | VARIOUS e 3,136.000 | ......... 43,506 XXX | 43,506 | ..oovoo 23740 | ....... REN I3 PO D S LI R D 43,506 { oo | oo | oo O P 31| XXX
370334 10 4 |GENERAL MILLS ORD.ooororoerosrssrssr .| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 240.000 | 1o 12,410 XK | 8,493 | o 9,346 | v (853) | s | s (853) 8,493 | v | o 3917 | v 3917 | v 235 | XXX
37045 10 O | GENERAL MOTORS ORD..ooooerse .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 331.000 | o 13,004 XK | 9,814 | oo 11,072 | o (1258) | s | e (1,258)] ... 9,814 | v | o 3,281 | v 3,281 | 1o 126 | xxx
372460 10 5 |GENUINE PARTS ORD... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 100.000 | oo 11273 XXX | o 3796 | oo 9,602 | .. (5.806) | oo | o (5,806) | ... 379 || 7477 | TATT |, 148 | XXX
375558 10 3 |GILEAD SCIENCES ORD....oooooeroosr .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 1,333.000 87203 XXX (6,383) | ..... 76,996 XXX
37940X 10 2 | GLOBAL PAYMENTS ORD..ooorooesrsr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 57.000 | oo 7,883 XK | o 4632 | o 5878 | ... 287 || o 247 ...... 4632 | oo | 3251 | 3251 [ 1] xx
38141G 10 4 | GOLDMAN SACHS GROUP ORD.......oovrere .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 148.000 | ... 29,585 XK | 19473 | oo 24723 | B2 o | (5:251)] .. 19473 | | 1012 | oo 10,112 | o 18| xxx
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD............. .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 4,766.000 | oo 94,937 XK | 99,522 | oo 97,274 | . 2,288 | s | e 2248 ... 99,522 | v | e (4,585) | oo (4,585) | o 763 | XXX
384802 10 4 |WW GRAINGER ORD...ooessrsrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 20.000 | s 6,095 XK | 4179 | i 5647 | o (1469) | s | e (1,469) ... 479 | | o 1917 | o 1917 | o 27| xxx
40412C 10 1 |HCAHEALTHCARE ORD. ..o .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 74,000 9,404 XXX 4,155 | ... 0T I 4,350 XXX
40414L 10 9 |HCP REIT ORD.cooovorss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 188.000 | oo 5,790 XXX | o 4,286 | oo 5251 | oo (965) | oo o (965)] ... 4,286 | oo | o 1504 | o 1504 | oo 70| xxx
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404341 10 5 [HP ORD oo - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 693.000 | oo 13,991 XXX | o 6,354 | oo 14179 | oo (7825 || o (7.825)|...... 6,35 || 7,638 | o 7,638 | o 22 | XXX
406216 10 1 | HALLIBURTON ORD...ooooosososssssesn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 315.000 | oo 9,853 XXX | 9,866 | o 8373 | o 1493 | oo 1493 | ... 9,866 | oo | | — R 571 xxx
410345 10 2 |HANESBRANDS ORD... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. L 4,427,000 | oo 81,809 XK | 107,656 | oo 55470 | ... 52186 | oo | o 52,186 |...... 107,656 | oo | o (25,847) | 0 (25,847) | 1o 664 | XXX
413875 10 5 |HARRIS ORD.. .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 70,000 | v 11,599 XXX | 3310 | o 9426 | oo (6.116) | o | (6,116)] ... 3310 | oo 8,289 | ..o 8,289 | 1o 48| xxx
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD. | . | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 2,661.000 | ... 135,016 XXX | 123322 | o 118,281 | oo 5,040 [ oo | 5,040 |...... 123,322 [ oo | 11,695 | oo 11,695 | .. 1507 | XXX
418056 10 7 |HASBRO ORD..ooorr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 60.000 5274 XXX 1729 | o 4875 | o (3.146) (3,146) | ... 1729 XXX
423452 10 1 |HELMERICH AND PAYNE ORD...ooooorors .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 43.000 XXX aanl... 1,864 XXX
427866 10 8 |HERSHEY FOODS ORD....oooooosrsosrrrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 50.000 | oo 5,836 XK | 1895 | oo 5359 | .o (3464) | o | (3.464)] ... 1895 | | 3941 | o 394 | oo 36| XXX
42800H 10 7 |HESS ORD...... .| | 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 106000 | .. 6,946 XXX | 4,072 | o 4293 | o @) o | o enl.... 4072 | 2874 | o 2874 | v 27| xxx
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD......... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 539.000 | 1o 8,883 XK | 3184 | o 7120 | oo (3.936) | s | e (3,936) ... 3,184 | v | o 5,698 | v 5,698 | 1o 121 xxx
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD............ .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 88.000 | oo 7,758 XXX | o B.750 | v 6,318 | oo 432 [ 432 ... 6,750 | oo | o 1,007 | o 1,007 | o 13 Xxx
436106 10 8 |HOLLYFRONTIER ORD...ooooooroosossesos .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 40.000 | o 1,039 XXX | o 2,803 | oo 2,045 | oo 758 | oo o 758 | ... 2803 | oo | (864)| oo (864) | oo 13 Xxx
436440 10 1 |HOLOGIC ORD...oooorr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 15.000 | oo 705 XXX | 547 | ol 17 | o 1| N 69 54T | o 158 | o 158 | o XXX
437076 10 2 | HOME DEPOT ORD.voovooresrsssrsn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 400.000 | oo 81,938 XK | 9,208 | oo 68,728 | o (69,520) | oo | | (59520) | oo | 9.208 | oo | 72730 | . 72730 | oo 544 | XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD.......oomroc. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 973.000 | o 157,613 XK | 86,413 | v 128553 | (2,139 | oo [ | o (42,139) | oo | e 86,413 | oo | o 71,200 | o 74,200 | 1o 798 | XXX
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD............ .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 293.000 | 1o 5,570 XK | 5,589 | 1o 4,884 | oo 700 P 705 ... 5,589 | v | (20)] o 20)] s 132 xx
444850 10 2 | HUMANA ORD.ooosss .| 0412612019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 50.000 | o 12,699 XXX | o 1,864 | oo 14,324 | o (12.460) | oo o (12460) | oo o 1864 || 10,835 | oo 10,835 | oo 53 xxx
446150 10 4 |HUNTINGTON BANCSHARES ORD.. .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 220000 | oo 2,959 XXX | 803 | oo 2622 | . 819 || o 1819 803 | oo | o 2456 | oo 2156 [ oo 62| Xxx
44%7H 10 1 |ILGORD | 0410112019, | AGUSINEN .o | O XX Lo o | Lo | o 0 | | e | e | ) P— Y — XXX
44980X 10 9 |IPG PHOTONICS ORD... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 15.000 | oo 2,538 XXX | o 2483 | oo 1,699 | v 783 [ oo oo 783 [ 2483 [ oo [ Y P—— ) F—— XXX
45168D 10 4 |IDEXXLABORATORIES ORD........oooororro .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 35.000 | oo 7,882 XXX | o 5447 | o 651 | o (1,083) | oo | (1,063)|...... 5447 || 2435 | o 2435 [ oo XXX
452308 10 9 |ILLINOIS TOOL ORD...oovsoossssesn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 83.000 | o 12,915 XXX | o 3891 | o 10515 | oo 6:625) | oo | o (6,625)| ... 3891 || 9,025 | oo 9,025 | o 166 | XXX
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452327 10 9 [ILLUMINA ORD.oooooooosooosooo - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. ) 46.000 | oo 15415 XXX | o 5,910 | o 13797 | oo 788 | o | 7887 | o o 5,990 | | 9,505 | oo 9505 | oo XXX
45337C 10 2 |INCYTE ORD..oooroososesssssssss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 70,000 | i 5,470 XK | e 18 | 4450 | oo T N I 163 | s | rsnens 14 [ [ 855 | 1855 | o XXX
45688C 10 7 |INGEVITY ORD.. .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 1.000 | o 113 XXX |26 | o 84 | 58 oo | (58) | 26 || 87 | 8T | XXX
458140 10 0O |INTELORD .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 1,527.000 | .. 85,923 XK | 22386 | o 71662 | oo (49,276) | oo | | o (49.276) | o | 22,386 [ | o 63,537 | s 63,537 | o 81| xxx
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD........... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 195.000 | ... 15,333 XK | 3215 | 14,689 | o (11LA78) | o o | o (AT o | e 33215 [ | 1217 | oo 1217 [ 54| Xxx
450200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD... | .. | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. ...285.000 XXX (5,529) XXX
460146 10 3 |INTERNATIONAL PAPER ORD....oooosorrsr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. ...180.000 XXX (5,170) XXX
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD.... | .. | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 175.000 XXX QT o o693 | o 3445 | o 3145 | o al X
461202 10 3 [INTUIT ORD..oooscososssesssesrsr .| 0411812019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 110.000 | ... 28,695 XXX | s 5,664 | o 2,654 | oo (15,980) | oo | | (15.990) | o | o 5,664 | oo | o 23,031 | 0 23,031 | 103 xxx
46120E 60 2 |INTUITIVE SURGICAL ORD...ooerrocrrsrcrrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 45.000 | oo 25,955 XK | s 173 | 20550 | e (17,378) | oo | o | e (17378) | oo | e 173 [ | o 21,782 | 1o 21,782 | o XXX
46266C 10 5 |1QVIA HOLDINGS ORD...oovroosrsr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. ] 59.000 | oo 8,323 XXX | 5,931 | o 6,854 | oo (923) [ oo o {923) ] e | 5931 | | 2,392 | 2,392 [ oo, XXX
46284V 10 1 |IRON MOUNTAIN ORD....ooooscsoses .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 104.000 | oo 3,802 XXX | o 2,346 | o 3371 | o (1,025 || 02 o o 2,346 | o | 457 | o A48T | o 127 XXX
46625H 10 O | JPMORGAN CHASE ORD...oocovorosossses .| 0413012019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 2,943.000 | ... 323,517 XXX | 121,007 | 287,296 | ..(166,198) | oo | | (166,198) | oo | oo 421007 || 202,420 | ....202.420 | ... 4709 | Xxx
469814 10 7 |JACOBS ENGINEERING GROUP ORD.......... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 5.000 | o 382 XXK | o268 | o 202 | o ) o | o () 268 | | 118 | oo 118 | o 1] xxx
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD.............. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 119.000 | o 2,397 XK | 2,083 | s 2,086 | oo 7 ) [N I )| e | e 2083 | s | e 333 | o333 | 15 xxx
478160 10 4 |JOHNSON & JOHNSON ORD....ooorrsre .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 875.000 | v 119,444 XK | 50,386 | 12919 | o (62,573) | oo [ | o (62573) | s | s 50,346 [ o | o 69,098 | v..69,098 | oo 788 | XXX
48203R 10 4 |JUNIPER NETWORKS ORD....o.ooorsse .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 120,000 | oo 3311 XXX | o 2400 | o 3229 | .. (1928) o | o AA28) o o 2000 | o 1210 | o 1,200 | o 23| xx
482480 10 0 |KLA TENCOR ORD. .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 80.000 | oo 9,779 XXX | o AT | 7459 | o BAE) | | o EA6) o oo AT | | 8,036 | .....8,036 | .o 60 | XXX
485170 30 2 |KANSAS CITY SOUTHERN ORD....oooos .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 26.000 | oo 3,058 XXX A8 2295 || 763 | oo 763 | 19 xxx
487836 10 8 |KELLOGG ORD..ooooooesesrssrssessss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 87.000 5,075 XXX (232) XXX
49271V 10 O | KEURIG DR PEPPER ORD....oooerrerrserrse 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 45,000 1194 XXX 323 XXX
493267 10 8 |KEYCORP ORD.cerrooesssossrsessrssrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | . 454,000 | 1o 7,559 XK | 8374 | 6,710 | v (336) | s | e (336) | s | rirsns 8378 | | e 1185 | e 1185 | o 7| X
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494368 10 3 |KIMBERLY CLARK ORD....... oo - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. | 1,158.000 | ........ 142,419 XXX | o 91,235 | o 131,943 | . (80.708) | oo o (40.708) | oo 91,235 || 51185 | ... 51185 | oo 2351 | Xxx
49446R 10 9 |KIMCOREALTY REIT ORD.... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 169.000 | oo 3,022 XXX | 230 | oo 2476 | oo 1) T R o (85)] o 239 [ o 630 | oo 630 [ o 95|  xxx
49456B 10 1 |KINDER MORGAN CL P ORD...oorvrrsose .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. . 764,000 | o 15,112 XK | o 13,523 | o 1,750 [ o 1772 | oo e 1,772 [ 135523 | | 1,589 | oo 1,589 [ o 153 | XXX
500255 10 4 [KOHL'S ORD.voorooososssssnsssnsssn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 56.000 | oo 3914 XXX | 2431 | o 3715 | (1584) | o | o (1,584) ... 2431 | 1783 | o 1,783 | o 8| XX
500754 10 6 |KRAFT HEINZ ORD.cooooooosososoosss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 238.000 | 1o 7,885 XK | 8,704 | o 10,244 | ... (1540) | s | e (1,540) | ... 8708 | oo | CXC (819) ] s 95 | xxx
501044 10 1 |KROGER ORD...ooorvrsrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 420000 | oo 10,693 XXX | o 431 | 11,550 | oo 7239 || o 7.239)|...... A3 | o 6,382 | oo 6,382 [ .o 59| xxx
501797 10 4 |LBRANDS ORD.. .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 80.000 | oo 2,018 XXX | 803 | oo 2,054 | oo (1250) | | o (1.250)|...... 803 | | 1214 | 1218 | o 24| xx
502413 10 7 |L3 TECHNOLOGIES ORD.......oooosossrrr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 10.000 2144 XXX (1,060)] ... 677 | | o 1467 XXX
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS | ..|04/15/2019. |MERRILL LYNCH PIERCE FENNER &
ORD SMITHINCG. 45.000 | oo 7,158 XXX | 3823 | o 5,686 | ... (1863) | o | o (1,863)] ... 3823 | oo | 3334 | o 3334 | oo XXX
512807 10 8 |LAMRESEARCH ORD...ooooorcossrsssr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 30,000 | v 5,784 XK [ 1427 | oo 4,085 | (2,658) | v | s (2,658) ... 1427 | i | o 4357 | o 4357 | o 3| XX
513272 10 4 |LAMBWESTON HOLDINGS ORD.....c.oo .| 0411712019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 0.997 | oo 7 XXX | o 16 | o 73 )| o o 58) [ 16 | oo | o 55 | oo 3 ol xx
518439 10 4 |ESTEE LAUDER CLAORD...ooorooososss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 65.000 | o 10,861 XXX | o 1582 | o 8457 | ... 6878 || 6.874)| ... 1582 || 9278 | oo 9,278 [ o 28| xx
524660 10 7 |LEGGETT & PLATT ORD.ooooooosssossssn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 100.000 4319 XXX (1,355)] ... 2.229 XXX
526057 10 4 [LENNAR CLA ORD.cooosoosssssssrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. XXX 2.144)] .. 597 XXX
532457 10 8 |ELILILLY ORD.....ccoovvviririiinirrieiceicnisnieisii .. | 04/15/2019. | VARIOUS XXX (23,443) ] ....... 10,463 XXX
534187 10 9 |LINCOLN NATIONAL ORD. ..o .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 100.000 6,449 XXX (503)] ... 4628 | o | 1,821 1,821 XXX
539830 10 9 |LOCKHEED MARTIN ORD...ooeroosrr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 81.000 | o 25,004 XK | o 5,663 | oo 21,200 | oo (15,546) | oo | o | (15,546) | oo o 5,663 || 19341 | oo 19341 | 178 | Xxx
540424 10 8 [LOEWS ORD.rooooocosososnsrsssssrssren .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 2,559.000 | ... 125,798 XK | 101,686 | .. 116,486 | o (14,800) | oo oo [ (14.800) | oo | o 101,686 | oo | 24112 | . 24112 | 160 | xxx
548661 10 7 |LOWE'S COMPANIES ORD....ooooosrssr .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 333.000 | 1o 39,017 XK | 9,466 | o 30,756 | v (21,200) | o | s (21,290)] ... 0466 | oo | 29551 | o 20551 | o 160 | XXx
55261F 10 4 |M&T BANK ORD.coooroooosesos s .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 60.000 | v 9,822 XK | e 3,907 | o 8,588 | ..o (4,680) | s | e (4,680) ... 3,907 | v | 5,915 | v 5,915 | v 60| XXX
552053 10 1 |MGM RESORTS INTERNATIONAL ORD............ .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 195.000 5,318 XXX 878 |..... 5,608 XXX
554382 10 1 |MACERICH REIT ORD.ooooooosossoss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 42.000 | o 1,806 XXX | 2405 | oo 1818 | oo 588 | oo o 568 |..... 2405 | | (600)| oo (600) | v 2| xxx
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55616 10 4 [MACYS ORD.ooooooooooo - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITRINC. 109.000 | oo 2,679 XXX | o 2,316 | oo 3,246 | oo 930) oo (930)] ... 2316 [ 363 | 363 [ o 82| xx
5658490 10 6 |MARATHON OIL ORD.ooooeososossses .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 334.000 | oo 5,801 XXX | o 4,654 | oo 4790 | o (136) oo (136)] ... 4,654 | | 1947 | o 14T | 17 xxx
56585A 10 2 |MARATHON PETROLEUM ORD... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 302.996 | oo 18340 XXX | 3,062 | 17,880 | oo (14,818) oo o (14.818) | oo | o 3,062 | oo | 15,278 | oo 15,278 | oo 161 xxx
571748 10 2 |MARSH & MCLENNAN ORD.. .| 05/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 2,018.000 | ... 191,444 XXX | 96,683 | oo 160,936 | o (64,253) | oo oo [ (64.253) | oo | 96,683 | oo | 94761 | oo 94761 | ... 1675 | XXX
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD........... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 88.000 | o 11,823 XK | 3,500 | oo 9,553 | o (6,084) | o | (6,044) ... 3,500 | v | e 8,314 | v 8,314 | oo 36| XX
573284 10 6 |MARTIN MARIETTAMATERIALS ORD............. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 29,000 6137 XXX XXX
574509 10 6 |MASCO ORD..ooooooosososososessesese .| 0511312019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 70.000 XXX XXX
57636Q 10 4 |MASTERCARD CLAORD....o.ooorsss .| 0510912019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 340,000 | .. 81,306 XXX XXX
577081 10 2 [MATTEL ORD.ooooroosssssesssesnsre .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 137.000 | oo 1,806 XK | o882 | s 369 | s 514 | 514 | ... 1882 | o | e | | — XXX
579780 20 6 |MCCORMICK ORD...oeoooesosesrsrsssrs .| 0412212019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 70.000 | v 10,848 XK | 2710 | e 9,747 | v (7,037) | o | e (7,037)] ... 2710 | oo 8,138 | v 8,138 | s 80| XXX
580135 10 1 |MCDONALD'S ORD..ooooooosooses .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 304000 | o 58,318 XXX | o 13,789 | oo 53,981 | ... (40,193) | oo | | s (40,193) | oo | oo 13,789 | oo | o 44,530 | oo 44,530 | v 353 | XXX
58155Q 10 3 |MCKESSON ORD.oooooososoesososss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 77.000 | oo 9,024 XXX | o 4530 | o 8,506 | ....... B976) | oo | o 3.976)| ... 4530 | o | o 4494 | o 4,494 | oo 60| Xxx
58933Y 10 5 |MERCK & CO ORD.rvrorooesosssssssss .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 1,000.000 | oo 78,518 XXX | 33,901 | oo 76,410 | oo (42,509) | oo o 42509) | oo 33,901 || BT | o 4617 | o 1100 | XXX
5O56R 10 8 | METLIFE ORD.oorooesoscsosessns s .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHNC. 5,485.000 | ... 248,136 XXX 258,505 | ... 225,214 33291 | oo | 33201 | ... 258,505 | | (10,369) | .......(10,369) | .....2.304 | XXX
504837 30 4 |MICRO FOCUS INTERNATIONAL ADR............. C| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 0.999 | o 25 XK [ o 12 | 17 { o Y [N I )] VR N 13 | o ER—— 1] xxx
504918 10 4 |MICROSOFT ORD.ooooooososesos s .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 4,557.000 | oo 551,568 XK | 150,774 | v 462,854 | .. (312,081) | oo | s | s (312,081) | vt | o 150,774 | oo | o 400,794 | ......400,794 | ....... 2,006 | XXX
595017 10 4 |MICROCHIP TECHNOLOGY ORD.......ocor .| 05101/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 67.000 | oo 6,404 XK | 6,400 | o 4819 | o 1,581 | o | o 1,581 | ... 6,400 | oo | 2 — 5 | 2% | XXX
595112 10 3 |MICRON TECHNOLOGY ORD... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 370.000 | oo 15,469 XXX | 4810 | 1740 | oo (6.930) | oo | (6,930)|...... 4810 | | 10,659 | oo 10,659 | 1o XXX
59522) 10 3 |MID AMERICA APT COMMUNITI REIT ORD.......|.. | 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. | 17.000 | v 1869 XXX 20 [ 1647 | | 221 | 221 [ e 3| Xxx
608190 10 4 |MOHAWK INDUSTRIES ORD...ooorrrsrrrsre .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 10000 1,316 XXX 621 | .. 1791 XXX
60871R 20 9 |MOLSON COORS BREWING NONVTGCLB | ..|04/15/2019. | MERRILL LYNCH PIERCE FENNER &
ORD SMITH INC. 74,000 L4472 XXX 201 | 4,357 XXX
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609207 10 5 |MONDELEZ INTERNATIONAL CLAORD......... - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITRINC. 592.000 | oo 29,759 XXX | o 11,369 | oo 23,698 | o (12,328) | oo o o (12328) | oo 11,369 | oo | 18390 | oo 18390 | .o 308 | XXX
61174X 10 9 |MONSTER BEVERAGE ORD...oooooorrss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 144.000 | oo 7.784 XXX | 3440 | oo 7,088 | oo 3.648) | oo | 3.648)|...... 3440 || 4345 | ... 4,345 | o XXX
615369 10 5 |MOODYSORD.. .| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 32,000 | o 6,054 XXX | o 643 | oo 4481 | (3.838) | o | (3838) ... 643 [ | o 5411 | o 5411 | e 18] xxx
617446 44 8 |MORGAN STANLEY ORD.. .| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 2.755.000 | ... 126,920 XXX | 75227 | oo 109,236 | o (34,009) | 1o s (34,000) ... 75227 | oo | 51,693 | oo 51,693 | 1o 827 | Xxx
61945C 10 3 |MOSAIC ORD.cooooooooesooss s .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 138.000 | oo 3,673 XK | 2,769 | o 4,031 | o (1.262) | o | (1,262)] ... 2769 | e | s 904 | v 904 | 1o 3| xx
620076 30 7 |MOTOROLA SOLUTIONS ORD...ooooorvrrre .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 70,000 10,049 XXX 3019 |...... 5,034 XXX
629377 50 8 |NRGENERGY ORD.oooooooossosssosn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 146,000 6173 XXX (4,089)] ... 1692 XXX
B2044T 10 5 |NVR ORD oo .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 41,000 | o 122,944 XK | o 107,646 | oo 99,917 | o 7729 | oo | 7729 | 107,646 [ oo | e 15,208 | oo 15,208 |1 XXX
631103 10 8 |NASDAQORD....orrr .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 80.000 | o 7,077 XXX | 2,054 | o 6,52 | oo GATN) o | o @471)] .. 2,054 | oo 5,022 | o 5,022 | oo 35| XX
637071 10 1 |NATIONAL OILWELL VARCO ORD.....coorre .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 128.000 | oo 3522 XK [ 4,799 | o 3,290 | v 1,510 [ o | o 1,510 | 4799 | oo (1,277)| o (1277) | s 6| xxx
640268 10 8 |NEKTAR THERAPEUTICS ORD.........ooorrore .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. ] 64.000 | oo 2,143 XXX | o 2,968 | oo 2104 | v Y7 O D 865 | ... 2,968 | oo | s (826)| 1o (826) | o XXX
641100 10 4 | NETAPP ORDeooooososossossesesesseso .| 0412412019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 110.000 | oo 8,376 XXX | o 2,005 | oo 6,564 | ... @558) | oo | o (4558)| ... 2,005 | oo 6,371 | o 6,371 [ oo 88| xx
B4110L 10 6 [NETFLIX ORD.voooroooosesssnsssnsssn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. XXX 34492 o o 6,727 XXX
651200 10 8 |NEWFIELD EXPLORATION ORD...ooorore .| oat01/2019. | vaRIOUS XX 207 | 1.807 XX
651639 10 6 |NEWMONT GOLDCORP ORD....oooorooorro .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 122,000 | oo 4411 XXX | o 2879 | o 4227 | oo (1,349) | oo (1,349 ... 2879 | 1533 | 1533 | o 17| xxx
652498 10 O |NEWS CLAORD. .o .| 0411712019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 176.000 | oo 2.205 XXX | oo B4 | o 4,998 | o (1428) | oo 124 874 | oo 1331 | R —— 18] XXX
B5330F 10 1 | NEXTERAENERGY ORD...ooooorosrsrsssn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 170.000 | oo 32495 XK | o 78 | oo 29,549 | 110 (21,600) | v | oo (21,609) | ...... 798 || 24,554 | ... 24,554 | v 2713 | XXX
654106 10 3 |NIKECLBORD .| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 512,000 | 1o 44,451 XK | 6,999 | oo 37,960 | oo (30,961) | oo | | (30.961) | o [ 6,999 | oo | 37452 | oo 37452 | oo 225 | Xxx
65473P 10 5 |NISOURCE ORD oo .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 160000 | v 4,475 XK | o I B 4,05 | o (3.399) | s | s (3,399) ... 857 [ o | o 3,818 | v 3,818 | v 2| xx
655044 10 5 |NOBLE ENERGY ORD...o..ooooooosoooso .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 191.000 | 1o 5,052 XXX | o 4893 | oo 3583 | o 1,310 | oo | e, 1310 | oo 4,893 | o [, 188 | oo - — 21| xx
655844 10 8 |NORFOLK SOUTHERN ORD......osoosrr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 140.000 | oo 27,119 XXX | o 7,007 | oo 20,936 | oo (13.929) | oo | (13.929) | oo 7007 || 20412 | oo 2012 | oo 120 | Xxx
665850 10 4 |NORTHERN TRUST ORD...oo.ooovorsrosrn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 68.000 | oo 6,39 XXX | o 349 | o 5684 | ... 2265 | oo | o (2.265)| ... 3419 || 2975 | o 2,975 | o 78| XxXx
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666807 10 2 |NORTHROP GRUMMAN ORD...oo - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. ) 50.000 | o 14,010 XXX | o 2533 | oo 12,245 | .. OT1) || O 2533 || 1477 | AT | 60| Xxx
670346 10 5 [NUCOR ORD..ooooooscsososesessrsssn .| 0511012019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 133.000 | oo 7,699 XXX | o 6,307 | oo 6,891 | oo 588) | oo (584)] ... 6,307 | oo 1392 | 1392 | oo 106 | XXX
67066G 10 4 |NVIDIAORD .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 199.000 | ... 36,753 XXX | 1,962 | o 26,567 | vt (24,604) | o | o (24,604)] ..... 1962 | | 34790 | oo 34,790 | v 2| xxx
67103H 10 7 |OREILLY AUTOMOTIVE ORD.... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 45.000 | oo 18389 XK | 1,746 | oo 15,495 | o (13.749) | oo o (13749) | oo | o 1746 | | 16,644 | ... 16,644 | oo XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD......oorr. .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 258.000 | v 16,344 XK | 14,421 | o 15,836 | ... (1415) | s | s (1,415)] ... 14821 | o | s 1923 | 1923 | oo 402 | xxx
681919 10 6 |OMNICOM GROUP ORD...oocororesrsn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 94,000 7228 XXX (4,685)|...... 2200 XXX
682680 10 3 |ONEOK ORD.ooorocosoosossosesosossn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 93,000 XXX 1,021)] ... 3.997 XXX
68389X 10 5 | ORACLE ORD.oorooosossososnsssnsssn .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 888.000 | oo 48,502 XXX | 16,201 | oo 40,093 | 1 (23.803) | oo | (23803) | ..... 16,201 | v 32211 32211 | 382 | XX
69331C 10 8 | PGARE ORD.covsosesrssrsrssesrsrsrsren .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 93.000 | oo 2,205 XXX | 3624 | o 2209 | o 1415 | 1415 | ... 3624 | oo | (1419) | oo (1419) | s XXX
693475 10 5 |PNC FINANCIAL SERVICES GROUP ORD........ .| 0510612019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 1,077.000 | . 141,138 XK | 98,092 | oo 125912 | 1o (27,820) oo o (27,820)] ... 98,092 | v | o 43,046 | ... 43,046 | ... 2,046 | XXX
693506 10 7 |PPG INDUSTRIES ORD....oorososrsrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 120.000 | 1o 13,975 XXX | o 4242 | o, 12,268 | 1o 8.026) | oo | o (8,026) | ..... 4202 | o | 9,733 | oo 9,733 [ o 58| Xxx
693517 10 6 |PPLORD...oomooooossrsn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 207.000 | oo 6,597 XXX | o 5.726 | oo 5,864 | oo A3 | o (139)] .. 5726 [ o 87 | 871 | o 170 | XXX
693718 10 8 |PACCAR ORD..coooocsosessesssrsn .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 100.000 | 1. 7,035 XXX | 2576 | oo 5714 | 3138 | oo | o 3,138)|...... 2576 || 4459 | ... 4,459 | oo 232 | XXX
701094 10 4 |PARKER HANNIFIN ORD...oooooosssn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 987.000 | oo 185,404 XXX | 68,164 | oo 147201 | o (79,038) oo o o (79.038) | oo | o 68,164 | oo | o 17281 | oo 17241 | o 750 | Xxx
704326 10 7 |PAYCHEX ORDoooooooesossossssssssn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 128.000 | v 10,542 XK | e 8,312 | o 8,339 | oo @) s | s 2D 8312 | v | 2,229 | v 2,229 | oo 2| X
70450Y 10 3 | PAYPAL HOLDINGS ORD...oooooooroos .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 375.000 | 1o 40,548 XK | 2,860 | s 3,538 | 0 (28,673) | oo | o (28673)] ...... 2,860 | v | o 37,688 | ... 37,688 | oo XXX
713448 10 8 [PEPSICO ORD.cooooosoosoeoseseseses .| 05101/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 2,046.000 | ... 252,983 XXX | 188,971 | 1o 226,082 | o (3071 | oo | o o ETA0720] P 188,97 [ oo | 64,011 | o 64,011 | oo 3795 | Xxx
714046 10 9 |PERKINELMER ORD .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 70.000 | oo 6,042 XXX | o 1,681 | o 5499 | ... 3818) | oo | o 3818)|...... 1681 || 5262 | oo 5262 [ oo 51 xxx
715347 10 0 [PERSPECTAORD | 0410112019, | AGUSINEN .o | O XX [ o | Lo | o 0 | | e | o | ) P— Y — XXX
717081 10 3 |PFIZER ORD .| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 7,165.000 | ... 301,497 XK | 170,315 | v 312,752 | oo (142,438) | oo | s | (142,438) | o | e 170,315 | e | e 131,182 | ... 131,182 | oo 2579 | XX
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD............ .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 2,503.000 | ... 215,704 XXX | 231,924 | o 167,100 | ...... 64,823 | oo | o 64,823 | | 231,924 | oo | (16219)| ... (16219)| .....5707 | XXX
718546 10 4 |PHILLIPS 66 ORD .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 184.000 | oo 17,706 XXX | 4,988 | o 15,852 | - (10,864) | oo o (10,864) | oo o 4,988 | oo | 12718 | 12718 | 147 | Xxx
723484 10 1 |PINNACLE WEST ORD.rooooossrsssssn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 60.000 | oo 5,748 XXX | 1928 | oo 5112 | o (3184) | o | (3.184) .. 1928 | o 3821 | o 3,821 | oo 44| xxx
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723787 10 7 |PIONEER NATURAL RESOURCE ORD........... - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. ) 41.000 | o 6,877 XXX | o 3326 | oo 5302 | ... (2,086) | oo | oo (2,066) | ...... 33% || 3551 | o 3,551 [ oo 13 Xxx
74144T 10 8 |T ROWE PRICE GROUP ORD... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 60.000 | oo 6,29 XXX | 2,860 | oo 5539 | ... 2679 | | 2679)|...... 2860 | oo | 3436 | .o 3,436 [ o 6] XX
74251V 10 2 | PRINCIPAL FINANCIAL GROUP ORD.......oo... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 10.000 | o 543 XXX | o 70 | 42 | 73] R 62| 70 || 473 | 473 | 5| xxx
742718 10 9 |PROCTER & GAMBLE ORD...oooosrssre .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 2,800.000 | ... 296,010 XK | 204,497 | oo 257,376 | 1o B2879) | s | o (52879)| ... 204,497 | oo | o 9513 | o 91,513 | 2,008 | XXX
743315 10 3 |PROGRESSIVE ORD.oooooooooososos .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 225,000 | o 16,256 XK | 4887 | oo 13574 | .. (8687) | o | (8,687) ... 4,887 | oo | 11,369 | oo 11,369 | o 588 | XXX
4340W 10 3 |PROLOGIS REIT oo .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 213.000 | oo 15,702 XXX | o 7,036 | oo 12,507 | oo A | o 5472 ...... 7,036 | 8,666 | oo 8,666 | ..o 13| XXX
744320 10 2 |PRUDENTIAL FINANCIAL ORD .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 175.000 | oo 17,732 XXX | o 12019 | oo 14271 | oo (1352 | | o (1352 12919 || 4813 | 4813 | oo 175 | XXX
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD... |.. | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 197.000 11816 XXX (1533)] ... 8721 | o 3,005 XXX
74460D 10 9 |PUBLIC STORAGE REIT ORD...oo.oooororr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 70.000 | v 15,437 XXX | 6,564 | o 14,169 | .. (7605) | o | o (7,605)] ... 6,564 | oo | 8874 | oo 8,874 | 1o 140 | xxx
745867 10 1 |PULTEGROUP ORD.coooooooesocosmsessrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 55.000 | v 1622 XK [ 1,000 | 1o 1429 | o (331) | s | s B3N [ 1009 | s | e 523 | oo 523 | o 12 xxx
74736K 10 1 | QORVO ORD.croeesessesesrsrss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. ] 50.000 | oo 3,819 XXX | o 3795 | oo, 3,037 | v 759 [ oo oo 759 | ... 3795 [ oo [ % | o TN XXX
747525 10 3 |QUALCOMM ORD..ooovroessosses .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 530.000 | oo 30,299 XXX | o 22,263 | oo 30,162 | oo (7899 | oo | o (7.899)|...... 22,963 [ 8,036 | oo 8,036 [ .o 320 | xxx
74762E 10 2 | QUANTA SERVICES ORD..ovoorsosssn .| 0411912019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 120,000 4,828 XXX (787)] ... 2825 || 2,002 XXX
74834L 10 O |QUEST DIAGNOSTICS ORD...oooerresn .| 0412212019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 90.000 | oo 8,188 XK | 4470 | 7494 | o (3.023) | o | (3.023)] ... 447 o 3717 | 3717 | o 95| Xxx
751212 10 1 |RALPHLAUREN CLAORD....oooooorrsrsrsrn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 19.000 | o 2,416 XK [ 1,653 | oo 1,966 | oo (313) | s | s (313)] o 1,653 | o | e 763 | oo 763 | o 24| Xxx
75111 50 7 [RAYTHEON ORD...ocooooooossosss .| 0510912019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 120000 | .. 21,930 XK | 6,283 | v 18,402 | o (12,119) | [ | o (12119) | s | e 6,283 | oo | o 15,646 | oo 15,646 | oo 217 | XX
756109 10 4 |REALTY INCOME REIT ORD...oooooooosrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 113.000 | oo 8,065 XXX | o 5701 | oo 712 | (1423 | o 1.423)|..... 5700 | 2,364 | o 2,364 [ o 101 Xxx
756577 10 2 |RED HAT ORDeooooososososssesses .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 90.000 16,407 XXX (13,239)] ... XXX
758849 10 3 |REGENCY CENTERS REIT ORD.roooroosrso .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 59.000 | oo 4,034 XXX | 3393 | o 3462 | o (139 oo | o (139)] .. 3393 | o | CLH LR 35| XX
75886F 10 7 | REGENERON PHARMACEUTICALS ORD.......... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 28.000 | v 10514 XXX | 6,243 | oo 10,458 | ... G215) | o | o #215)] .. 6,243 | oo | 4270 | 4270 | XXX
7501EP 10 0 |REGIONS FINANCIAL ORD ..o .| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | . 251,000 | 1o 3,628 XK | 2,340 | o 3,358 | o (1019) | s | e (1,019)] ... 2340 | oo | 1,488 | v 1488 | o 70| X
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760750 10 0 |REPUBLIC SERVICES ORD.....oos - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITRINC. 145.000 | oo 11,465 XXX | o 4635 | o 10453 | oo G819 | | o 5819)|...... 4,635 | oo | o 6,830 | ... 6,830 [ .o 100 | XXX
761152 10 7 [RESMED ORD .o .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 55.000 | oo 5,670 XXX | o 4,262 | oo 6,263 | ... 2,000 || 2,000 ...... 4262 | oo | 1408 | o Y 20| xx
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 161997 | oo 3282 XXX | 2833 | o 3329 | o (496) | oo | o 496)] ... 2833 | oo | 49 | 449 [ XXX
770323 10 3 |ROBERT HALF ORD.. .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 45.000 | oo 3,014 XXX | o 937 | oo 2574 | o (1637) | o | o (1,637)] ... 937 [ o 2077 | v 2,077 | oo 14| xxx
773903 10 9 |ROCKWELL AUTOMAT ORD....oooooooo .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 60.000 | v 11,159 XK | e 1,934 | oo 9,029 | (7.094) | o | (7,094)] ... 1934 | s | 9,225 | v 9,225 | v 58| XX
77669 10 6 |ROPER TECHNOLOGIES ORD...ooooorvorre .| 0412212019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 50,000 17571 XXX B610)|...... 4716 XXX
778296 10 3 |ROSS STORES ORD...ooorooososososse .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 14112 XXX (8.906)] ... 3,075 XXX
78400V 10 4 |S&P GLOBAL ORD...oooosooosssssrsrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 110.000 | .. 23,810 XXX | 3477 | 18,693 | o (15.216) | oo o [ (15.216) | oo | o 3477 || 20,333 | oo 20,333 | o 63|  Xxx
784106 10 4 |SBA COMMUNICATIONS CL A REIT ORD.......... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 28.000 | o 5,687 XXX | 4128 | o 4533 | o (405) | oo | o 405)| ... 4128 || 1559 | o 15659 | o XXX
78440X 10 1 |SLGREEN RLTY REIT ORD..oorerresrcn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 32,000 | v 2,878 XK | 3,083 | oo 2531 | v 553 | o | 553 ... 3,083 | e | e (205)] o (205) v 54| Xxx
79466L 30 2 | SALESFORCE.COM ORD....ooooosososo .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 254,000 40,659 XXX (25,546)] ... 9,244 XXX
806407 10 2 [HENRY SCHEIN ORD..ooooooooososcsosso .| 0210712019, | vARIOUS K (389)] ... 4404 YK
806857 10 8 |SCHLUMBERGER ORD.......ooororsssrsssrc C| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 475,000 22,035 XXX XXX
808513 10 5 |CHARLES SCHWAB ORD...oooooos .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 450,000 20,259 XXX XXX
81211K 10 0 | SEALED AIR ORD...ooorere. .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 100.000 | oo 4,639 XXX | o 1494 | o 3484 | .. (1,990) | oo | (1,990)|...... 1494 || 3445 | o 3,145 [ o 16 XXX
816851 10 9 |SEMPRAENERGY ORD....oocoooosssssrn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 80.000 | o 10,284 XXX | o 4485 | oo 8,655 | ... GATO) || @A70)| ... 4485 | oo | 5799 | oo 5,799 [ o 149 | XXX
824348 10 6 |SHERWIN WILLIAMS ORD....ooreroresres .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 32.000 | o 14,200 XK | o 2,098 | oo 12,501 | ... (10492) | oo | | (10492) | oo 2,098 || 12402 | o 12402 | o 36| Xxx
828806 10 9 |SIMON PROP GRP REIT ORD.....oooorre .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 107.000 | .. 19,740 XXX | 7712 | 17975 | o (10,263) oo o (10.263) | oo o 7712 || 12,028 | oo 12,028 | oo 29| xxx
83088M 10 2 | SKYWORKS SOLUTIONS ORD...oooorre .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 28.000 | oo 2,528 XXX | o 2,030 | oo 1877 | oo 154 | oo | e 154 | 2,030 [ oo [ 497 | o 497 | o 1| xxx
832696 40 5 |JMSMUCKER ORD..ooooossrsrsn .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 27.000 | s 3218 XK | e 2,340 | o 2528 | o (188) | s | s (184 2340 | oo | 878 | v 878 | o 23| X
833034 10 1 [SNAP ONORD...ocooooosoesssss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 30.000 | oo 4,692 XXX | o 1442 | o 4359 | ... [PX200) R R 2. 1482 | 3250 | o 3,250 [ oo 29| Xxxx
842587 10 7 |SOUTHERN ORD.ooooooesesossssssso .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 310.000 | oo 16,340 XXX | 10554 | oo 13615 | oo 3.6 | oo | oo 3,061 ...... 10,554 || 5786 | oo 5,786 | o 186 | XXX
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844741 10 8 |SOUTHWEST AIRLINES ORD.... oo - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITRINC. 256.000 | ... 13383 XXX | o 2,926 | oo 11,899 | oo B3| | 8973)|...... 2,96 || 10457 | o 10457 | o 82| xx
854502 10 1 |STANLEY BLACK AND DECKER ORD........... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 51.000 | oo 7.476 XK | o 1,489 | o 6,107 | oo @698 | oo | @618)|...... 1489 || 5988 | .o 5,988 [ .o M|
855244 10 O |STARBUCKS ORD.. .| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 476.000 | oo 36,247 XXX | 2950 | o 30,654 | v (28,403) | oo | s (28403)] ...... 2250 || 33,995 | ....... 33,995 | 1 7] xxx
857477 10 3 |STATE STREET ORD .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 137.000 | oo 9,605 XXX | 6,487 | o 8641 | @2153) | o | 2153)] ... 6487 | oo | 317 | 37 | 129 | xxx
858912 10 8 |STERICYCLE ORD..oooooooosoosos .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. ] 50.000 | oo 2,879 XXX | o 2755 | v 1,835 | oo 921 | oo e 921 [ 2755 [ oo [ 124 | o 124 | o, XXX
863667 10 1 |STRYKER ORD...ooooooososoos e .| 0413012019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 120,000 23200 XXX | o 6,044 | o 18,810 | o (12,766) . (12,766) 6,044 XXX
867914 10 3 |SUNTRUST BANKS ORD....o..ooooroscsn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 117.000 7,267 XXX oM. 4,930 XXX
871503 10 8 | SYMANTEC ORD..oooovososssosesnsss .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 251,000 | 1o 6,124 XXX | 4460 | o 4743 | o ) I I @82 4460 || 1664 | oo 1664 | oo 19 xxx
871658 10 3 | SYNCHRONY FINANCIAL ORD...oorrrrrr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. . 235,001 | oo 7,741 XK | 6,095 | 1o 5513 | o 581 | oo | 581 | ... 6,095 | oo | 1,646 | oo 1,646 | v 49| xxx
871820 10 7 |SYSCO ORD.ccomersssssssssssesrsn .| 04126/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 181,000 | o 12,601 XK [ 6,065 | v 1,341 | oo B2TT) | oo | e 5277)] ... 6,085 | v | o 6,536 | v 6,596 | 1o 14| xxx
872540 10 9 |TUXORD.cooosssssesesssse .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 4,568.000 | ....... 247,718 XXX | 100,334 | 1o 204,372 | 10 (104,038) | oo | e | o (104,038) | oo | s 100,334 [ oo | o 147,384 | ... 147,384 | ... 891 | XXX
874054 10 9 |TAKE TWO INTERACTIVE SOFTWARE ORD...... | . | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 32.000 | oo 2,964 XXX | o 3628 | oo 3204 | 334 | 334 [ ... 3628 || (664)| oo [ XXX
876030 10 7 |TAPESTRY ORD ...| | 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 109.000 | oo 3520 XXX | 3599 | oo 3679 | oo GO o o (80)] o 3599 || (80| o o — 37| xx
B7612E 10 6 | TARGET ORDuvvrororessessssrsssnssn .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 186000 | ... 15,246 XK | 8,986 | o 12,203 | ..o 3307 o | (3.307)] ... 8,986 | oo | 6,261 | oo 6,261 | 1o 19| xxx
87901 10 5 |TEGNA ORD..ooesesessnsmsrssrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 2,952,000 | oo 47,880 XXX | o A,507 | o 32,088 | ... 9419 [ oo | 9419 |...... B507 | o | 6,374 | oo 6,374 | o 3] X
882508 10 4 |TEXAS INSTRUMENTS ORD..oooooooro .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 1,553.000 | .. 178,716 XK | 130,317 | v 146,759 | o (16,48 | o [ | o (16,481) | oo | o 130,317 | v | o 48,398 | ... 48,398 | ... 1196 | XXX
883203 10 1 |TEXTRON ORDroooesosrssessrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 106.000 | 1o 5,448 XXX | o 80T | 4875 | oo 803) | oo (803)] ... 8071 | o o 1377 | 1377 | 4 xxx
883556 10 2 |THERMO FISHER SCIENTIFIC ORD. .| 04/1612019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 802.000 | ... 222,590 XXX | 109,247 | oo 179480 | oo (70,233) | oo o (70.233) | oo 109,247 [ | o 13344 | ... 113344 | ... 29| XXX
88579Y 10 1 |3M ORD e .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 169.000 | ... 36,473 XXX | 11,208 | oo 32,201 | 0 (20,998) | oo | s (20998)] ... 1203 | o 25270 | . 25270 | o 3| xx
886547 10 8 |TIFFANY ORD.cooorososesessssessssssn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 20,000 L2117 XXX (1.179)] ... 431 XXX
89055F 10 3 | TOPBUILD ORD...oeovrrscrn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. ..1.000 .72 XXX 40)] e . 5 XXX
891027 10 4 |TORCHMARK ORD .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. ] 45.000 | v 3,875 XK | o 0] E— 3,354 | o (275) | e | e 2,475)] ... 879 | o | o 2,996 | o 2,996 | v 15 xxx
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891906 10 9 |TOTAL SYSTEM SERVICES ORD.....ooos - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. ) 53.000 | oo 5279 XXX | 782 | 4308 | ... (3.566) | oo | oo (3,566) | ..... 82 4537 | o 4,537 | oo 14 Xxx
893641 10 O |TRANSDIGM GROUP ORD.......ooorrosrsr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 15.000 | oo 6,872 XXX | o 4457 | o 540 [ oo 688) | oo (644)] ... 4457 | o | 2445 | o 2845 | oo XXX
89417E 10 9 |TRAVELERS COMPANIES ORD.... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 170.000 | .. 23,252 XK | 10,05 | oo 20,358 | 1 (10,302) | oo | | (10.302) | o | 10,085 | oo | 13197 | o 13197 | o 131 xxx
896945 20 1 |TRIPADVISOR ORD.. .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. XXX 1883 XXX
90130A 10 1 |TWENTY FIRST CENTURY FOX CL AORD....... | .. | 03/19/2019. | VARIOUS S T O I e N R g e 3164 XX
90130A 20 0 |TWENTY FIRST CENTURY FOX CL B ORD....... | . | 03/19/2019. | VARIOUS XX 28| 3432 XX
90184L 10 2 |TWITTER ORD .. || 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 33.000 | oo 1,145 XXX 507 ... 1456 || o XL EXL) XXX
902494 10 3 |TYSONFOODS CLAORD...c.ooovrrosros .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 140.000 | oo 9,99 XXX 6,161 |...... 1395 || 8,681 | oo 8,681 [ oo 53 xxx
902653 10 4 |UDRREIT ORD .. || 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMiITHINCG. 106.000 | 1. 4,846 XXX (382)] ... 3818 | | 1028 | o 1,028 | o oo
902973 30 4 |US BANCORP ORD..ooroeooresesrssesses .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 505.000 | oo 20,678 XK | 14,500 | oo 97192 | 1o (12,602) | oo | | (12,602) | o | 14590 | oo | o 15,088 | ... 15,088 | ... 40 | xxx
903845 30 3 |ULTABEAUTY ORDooooosososs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 7.000 | oo 2,477 XK | e 1429 | oo 1714 | o (285) | s | s (285)| ... 1429 | o | 1,049 | 1,049 | o XXX
904311 10 7 |UNDER ARMOUR CL AORD...oooorsorrse .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 74.000 | oo 1,621 XXX | o 1,399 | v 1,308 | v YT DY 91 o 1399 | | o 222 | 222 [ o XXX
907818 10 8 |UNION PACIFIC ORD..coooooscsosso .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 280.000 | ... 46,933 XXX | o 8416 | oo 38,704 | o (30,589) | oo | o | (30,589 | oo 816 || 38,817 | o 38817 | oo 26 | XXX
910047 10 9 |UNITED CONTINENTAL HOLDINGS ORD.......... .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 1,913.000 | ... 161,664 XXX | 127726 | oo 160,175 | ..(32.449) | oo o 32489 | oo 127726 || 33,938 | .. 33,938 [ XXX
911312 10 6 |UNITED PARCEL SERVICE CLB ORD....oooo.. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 239.000 | o 27,157 XK | 16,828 | oo 23310 | o (6482) | o | (6:482)] ... 16,828 | oo | o 10329 | o 10329 | v 220 | XXX
911363 10 9 |UNITED RENTAL ORD.cooorsossrsrssr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. ) 44.000 | oo 5,516 XK | 2757 | o 451 | (758 o | o (1,754)] ... 2757 | 2758 | o 2758 | v XXX
913017 10 9 |UNITED TECHNOLOGIES ORD .| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 2,103.000 | ... 282,932 XK | 152,622 | oo 223,927 | 1ot T1308) | o | e | (T1,305) | s | o 152,622 | oo | e 130,310 | ......130,310 | v 1,546 | XXX
91324P 10 2 |UNITEDHEALTH GRP ORD.... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 347.000 | oo 79,874 XXX | o 9,230 | v 86,445 | oo (T7,218) | oo | o | T7298) oo | o 9,230 [ oo | o 70644 | o 70,644 | o 312 | xxx
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD...... |.. | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 34.000 | oo 4513 XXX (529)] ... 3434 || 1079 | o RN — 3l o
91520Y 10 6 |UNUM ORD.ooooeoesessesesese .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 89.000 3,287 XXX 532 ... XXX
918204 10 8 [VF ORD.vvorosssrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 1,705.000 | ... 155,476 XK | 78377 | o 121,635 | o (3,257) | oo o @3257) | o | 78377 || 77,098 | oo 77,008 | 1o 870 | Xxx
91913Y 10 0 |VALERO ENERGY ORD...rvsesrsrsrsr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 118.000 | v 10,341 XK | 7,655 | o 8,846 | o (1192) | o | (1,192)] ... 7,655 | e | o 2,687 | v 2,687 | 1 106 | XXx
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD.......oooo.. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 10.000 | 1 1410 XXX | o T 11133 | o 21 P (716)] ... BT | | o 994 | oo 994 | o XXX
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92276F 10 0 |VENTAS RETORD-.oooooooooooo . [04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. ) 90.000 | oo 5,588 XXX | o 3332 | oo 5273 | . CET2)) P R .94 3332 [ 2256 | o 2256 | o 143 | xxx
92343 10 2 |VERISIGN ORD.cooooeeooeses o .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 60.000 | o 11,342 XK | o 1432 | o 8,897 | ... (7765 | o | o (7.765)| ... 1132 || 10210 | o P XN XXX
92343V 10 4 |VERIZON COMMUNICATIONS ORD............... .. | 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 1,316.000 | .. 77,248 XK | PYRE ) B 73,986 | o (32,855) | oo | | o (32855) | oo | o 4130 || o 36,117 | oo 36,117 | o 1586 | XXX
92345 10 6 |VERISKANALYTICS ORD. ..o .. | 04115/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 11137.000 | oo 156,721 XXX | 96,329 | oo 123978 | o (27,650) | oo | (27,650)] ...... 96,329 | oo | 60,392 | ..o 60,392 | oo 284 | XXX
92532F 10 0 |VERTEX PHARMACEUTICALS ORD................. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 81.000 | v 14,781 XK | 6,677 | o 13,423 | .. (6,746) | e | e (6,746) ... 6,677 | e | o 8,104 | v 8,104 | v XXX
92553P 20 1 |VIACOM CLB ORD..cororrsrs .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 138.000 | oo 4134 XK | 3665 | 1o 3547 | v TR N 19 ... B665 | oo | s 469 | o 469 | o 55 Xxx
92826C 83 9 |VISA CLA ORD. oo .| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 628.000 | ... 100,748 XXX | o 13274 | o 82,858 | .. (69,585) | oo | o | 69,585 | oo 13274 || 87474 | o 8T ATA | oo 157 | Xxx
929042 10 9 |VORNADO REALTY REIT ORD...ooooroor .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 68.000 4617 XXX 267 | .. 4,485 XXX
920160 10 9 |VULCAN MATERIALS ORD....ocorooos .| 04115/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 39.000 | oo 4762 XK | 1,696 | 1o 3853 | . @AST) | o | o 2157)] ... 1696 | o | 3,065 | oo 3,085 | s 2] xxx
92939U 10 6 |WEC ENERGY GROUP ORD...o..ooors .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 45.000 | v 3,495 XK [ 1675 | oo 317 | o (1842) | o | (1,442)] .. 1675 | s | o 1,820 | v 1820 | v 27| xxx
931142 10 3 |WALMART ORD..oo .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 420000 | oo 43016 XXX | o X 39,123 | e (19158) | oo | o | (19,958) | oo | oo 19,969 | oo | o 23,046 | o 23,046 | v 41| X
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD............... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 299.000 | oo 16,214 XXX | o 7376 | oo 20431 | ... (13,054 | oo o (13,058) | oo 7376 || 8838 | .o 8,838 | . 122 Xxx
94106L 10 9 |WASTE MANAGEMENT ORD. ... .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 75.000 7,819 XXX @118)|...... 2556 | oo | 5,263 XXX
941848 10 3 |WATERS ORD.roooososssrs .. | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 20.000 | oo 4,978 XK | RV B 3773 | (2626) | o | (2,626)] ... RV I N 3832 | o 3,832 | oo XXX
949746 10 1 |WELLS FARGO ORD...oossrss .. | 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 1,693.000 | oo 79,163 XK | 54,635 | oo 78,013 | e (23,378) | o | o (23378)] ... 54,635 | oo | o 245%8 | ... 24528 | o 762 | XXX
950400 10 4 |WELLTOWER ORD .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 131000 | v 10,013 XK | 6,563 | v 9,093 | o (2529) | v | e 2529)] ... 6,563 | v | o 3,450 | v 3,450 | 1o M4 | xxx
958102 10 5 |WESTERN DIGITAL ORD. .o .| 05101/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 91.999 | oo 4770 XXX | o 2014 | o 3401 [ oo @87 o “87)] ... 291 | 1856 | o 1,856 | v 2| xx
959802 10 O |WESTERN UNION ORD...ooroomooooe .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 110.000 2108 XXX 36| 1550 XXX
961450 10 5 |WESTROCK ORD..ooooeoossssse .| 04115/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 105.000 | oo 4,066 XXX | 4485 | o 3,965 | oo 520 | oo o 520 | 4485 | oo (419)] oo (#19)] v 48| xxx
962166 10 4 |WEYERHAEUSER REIT oo .. | 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. . 300,000 | oo 8121 XK | 7867 | oo 6,558 | o 1,309 | e 1,309 |...... 867 | o | o 254 | o 254 | 1o 102 XX
963320 10 6 |WHIRLPOOL ORD...ooooovooossossssrs .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 30,000 | v 4,001 XK | 3,032 | o 3,206 | v (178)| s | e A7) 3,032 | v | o 1,059 | v 1,059 | s 35| XX
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969457 10 0 |WILLIAMS ORD - [04715/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 285.000 | 1o 8,128 XK [ 6,800 | oo 6,284 | oo XT3 P 516 | . 6.800 | oo 1328 | 1328 | 108 xx
981558 10 9 |WORLDPAY CLA ORD...oooorooososssssr .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMiITHINCG. 1,258.000 | ........ 142,667 XXX | 40,461 | o 96,149 | ...(55,688) | oo | o | (55,688) | oo o 40,461 | oo | 102,206 | ... 102,206 | oo XXX
983134 10 7 |WYNN RESORTS ORD.. .| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 23,000 | o 3,262 XXX | 2182 | o 2275 | O e | o (92 2182 | oo 1079 | o 1079 | 7] xxx
98389B 10 0 |XCEL ENERGY ORD .| 04/2212019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 240.000 | .. 13385 XXX | 5,899 | oo 11,825 | . (5.926) | o | (5,926)] ... 5899 | oo | 7,485 | o 7,485 | 1o 188 | XXX
983019 10 1 | XILINX ORD.coooroesssessrss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 88.000 | o 11,79 XK | 3,077 | o 7495 | o (4418) | s | e 4418)] ...... 3,077 | e | o 8,720 | v 8,720 | v 2| xx
98H1GM 10 O | XYLEM ORDeoeeoesesseseseseses .| 0510112019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 62.000 5075 XXX (2.456) | ... 1,680 XXX
988498 10 1 |YUMBRANDS ORD.oooooosooeosessss .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 63.000 XXX (3.450) ... 2341 XXX
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD........oocoore .| 0413012019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 68.000 | oo 8,69 XXX | 4,324 2729)] ... 432 || 4373 | 4373 | 3| XX
989701 10 7 |ZIONS BANCORPORATION ORD......oo.roore .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 93.000 | oo 4,430 XXX | 2,548 1.241)] ... 2548 | oo | 1882 | o 1,882 | v 28| Xxx
98978V 10 3 |ZOETIS CLAORD .|... | 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. . M7.000 | .......... 11,846 XK | e 2,094 (7.915)|...... XXX
GOOBAW 10 1 | ADIENT ORD...oooososs D | 04/01/2019. | Adjustment o T ol XXX
GO176J 10 9 |ALLEGION ORD ....|C| 04115/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 43.000 | oo 4,044 XXX 2.130)] ... 1298 | o 2747 | o 2747 | 2] xxx
GO177J 10 8 | ALLERGAN ORD..oooooerosesrsscsessesso C| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 105.000 AB075 | XXX 401 | 14435 XX
GOA08Y 10 2 |AON CLAORD ..o C| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 16,715 XXX (9,097)] ... 4712 XXX
GO750C 10 8 |AXALTA COATING SYSTEMS ORD................ .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 2,935.000 | oo 80,740 XXX | o 83,007 | oo 68,738 | .. 18269 | oo | | 14,269 | oo 83,007 [ oo 2.267)| oo 2267 | XXX
GI51C 10 1 |ACCENTURE CLAORD...ooooooososs C| 05/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 216.000 | oo 38,726 XXX | o 12,858 | oo 30,458 | .o (17,600) | oo | o | (17.600) | oo 12,858 | oo | 25,868 | ... 25,868 | ... 315 | XXX
GI1830L 10 7 |CAPRIHOLDINGS LTD oo D| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 56.000 | v 2,692 XK | 2132 | o 2128 | o 3 DS DO 9. 2132 | oo | s 560 | 1o T P— XXX
G29183 10 3 | EATON ORDooorssssessessssnsssr C| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 158.000 | ... 13,209 XK | 8239 | o 10,848 | ... (2609) | o | 2,609)] ..... 8239 | oo | 4,969 | o 4,969 | oo 12| xxx
G47567 10 5 |IHS MARKIT ORD .| p| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 143000 | .. 7,882 XK | 6,271 | o 6,860 | v (589) | s | s (589) ... B.271 | e | o 1611 | o 1611 | s XXX
G47791 10 1 |INGERSOLL RAND ORD. ... C| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. . 130.000 | .. 14,816 XK | 5A72 | e 11,860 | ... (6,688) | s | e (6,688) ... 5472 | o | 9,643 | v 9,643 | v 69| XXX
G4863A 10 8 |INTERNATIONAL GAME TECHNOLOGY ORD.... |C| 05/01/2019. MERRILL LYNCH PIERCE FENNER &
SMITHINC. 1000 | oo 14 XXX | o 20 | o 15| 3 R I 5. 20 || )] o ] — ol xxx
GAI1BT 10 8 [INVESCO ORD...ooorososrsssssessnsn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHING. 200000 | oo 4212 XXX | o 4703 | o 3348 | .o 1,365 | oo | o 1355 | 4703 | | @O0 | e | — 60 |  Xxx
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651502 10 5 |JOHNSON CONTROLS INTERNATIONAL ORD.. | D| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITRINC. 314.005 | oo 11,489 XXX | o 8487 | oo 9,310 | o 823)| o 623)] .. 8487 || 3002 | oo 3,002 [ o 163 | XXX
G5494) 10 3 |LINDE ORD.. D| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 959.000 | ... 172,741 XXX | 122,875 | v 149,642 | 1o (26,767) | oo | oo (26,767 | ...... 122,875 || 49,866 | ........ 49,866 | ... 839 | XXX
G5960L 10 3 |MEDTRONIC ORD.ovororossrssssrsn C| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 2,606.000 | ... 226,352 XK | 202,118 | oo 237,082 | 1o (34.924) | o | o (34.928) | oo | 202118 | oo | o 2423 | ... 24234 | ... 2606 | XXX
GBOGEL 10 9 | APTIV ORD.reorsssssssssesnssrn D| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 145000 | ... 13,008 XXX | 4699 | o 8,928 | @228) | o | 4.228)] ... 4699 || 8,308 | oo 8,308 | 1 2| X
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD..... | .. | 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. ] 84.000 | oo 4,927 XXX | o 4113 | o 3561 | oo 553 [ oo | 553 ... 413 | [ 814 [ o 814 [ XXX
G7945M 10 7 | SEAGATE TECHNOLOGY ORD....ocrrrrrscn €| 05/01/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 44.000 | o 2473 XXX | o 1213 | 1,698 | o @85) | oo (485)] ... 1293 || 960 | oo 960 | o 55| xxx
G7S00T 10 4 |PENTAIR ORD... .| ¢| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 17.000 | oo 678 XXX | o 340 | ool 642 | o B0 | oo (302)] ... 340 | e o 338 | 338 [ 3| xxx
GB7110 10 5 | TECHNIPEMC ORD.corvrorsossrssesesrse D| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 97.000 2,368 XXX 995 | .. 2,804 XXX
696629 10 3 |WILLIS TOWERS WATSON ORD..orrvrrre D| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 17.000 | o 3,072 XK | 1,885 | oo 2582 | . (696) | o | o (69)]...... 1885 | o | 1187 | o 1187 | o 21| xxx
G97822 10 3 | PERRIGO ORD..cooerrrsssrssrsssrsrsr C| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 55.000 | v 2,772 XK | 3,008 | oo 2131 | T C a2 P I 1777 | EX0:3 PO (1,136) | o (1136) | v 0] xxx
H1467) 10 4 | CHUBB ORD.coooooososssseses D| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 85.999 | oo 11,049 XXX | o 5,591 | v 11,00 | 1o (5,518) | oo | oo 5518)|...... LI I 6,359 | oo 6,359 | o 126 | XXX
H2906T 10 9 | GARMIN ORD.vooeoosoesosssesesesn C| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 38.000 | oo 3,369 XXX | o 1973 | o 2406 | oo @33) | oo 433)] 1973 | 1395 | 1395 | oo 20| xx
HB4989 10 4 | TE CONNECTIVITY ORD...ooorooososssres C| 04/15/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 180.000 15,759 XXX 7562 ..... 6,052 | oo 9,707 XXX
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD.......|C| 04/15/2019. |MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 151000 | . 13923 XK | 8,000 | oo 12857 | oo G557) | o | (4557)] ... 8,000 | v | 5924 | oo 5,924 | oo 151 xxx
N59465 10 9 | MYLAN ORDooororooessessnssssrsnsn .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 207.000 | s 5,572 XK [ 7727 | o 5672 | o 2,056 | oo | e 2,056 ... 7727 | o (2155) | o P XXX
V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD....ocooo.. .| 0411512019, | MERRILL LYNCH PIERCE FENNER &
SMITHINCG. 32,000 | v 3,918 XK | 2,652 | v 3,129 | v [C10) I @]|...... 2,652 | ceesesss | e 1,266 | v 1,266 | v 45| X
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded e 16,336,956 XXX | 9,076,766 | ... 14,057,652 | ..(4,980,886) | .....c....ocer 0 | 0 |......(4,980,886) | ..o 0| 9,076,766 | ............ 0 |.7,.260,189 |....7,260,189 | ....105,604 | XXX
Common Stocks - Mutual Funds
78467Y 10 7 |SPDR S&P MIDCAP 400 ETF.. ..o 0473072019, | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 623,345 XXX . 527,856 | .. (259,148) | . 250,148) | . | ...354,637 XXX
9499999. Total - Common Stocks - Mutual Funds s 523,345 XXX 268,708 527,856 | ....(259,148) | . 250,148) | ... e 268,708 | o0 | 354,637 | ...... 354,637 3753 | XXX
9799997. Total - Common Stocks - Part 4........ el 16,960,301 XXX | 9,345475 | ........ 14,585,508 | ..(5,240,034) | ..oooocoerc0 | oo | (5,240,034) | oo | v 9,345,475 7,614,826 XXX
9799998 Total - Common Stocks - Summary Item from Part 5...........cccoovvvviennee. . 134,240 XXX . . . 0 113,395 | coovvoreeee | o 20,846 XXX
9799999. Total - COMMON SIOCKS.....vvssvvesssrrssssesssrssssss s siss vt | 17,094,541 XXX | .....9458,869 | ....... 14,585,508 | ..(5,240,034) | ..oooocoer0 | oo | (5,240,034) | oo | v 9,458,869 7,635,672 XXX
9899999. Total - Preferred and Common Stocks e el [P 17,094,541 XXX | ......9,458,869 | ........ 14,585,508 | ..(5,240,034) | ..oovecoccc0 | o0 | e (5,240,034) | ..oo0ccooocc0..0 | o 9,458,869 7,635,672 XXX
9999999. Total - Bonds, Preferred and Common Stocks ...169,872,939 XXX .. 161,664,859 | ....... 154,010,701 | ..(5,240,034) | .........7,858 | ...cc.......0 | ..... (5,.232,176) | ooccoerecnn 0 | e 161,014,764 8,840,759 4077219 | XXX
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Bonds - Industrial and Miscellaneous
02005N  BH ALLY FINANCIAL INC.....cooovereriirrirrirnns . RBC CAPITAL MARKETS.......cccorvvmrinrenne 09/04/2019 | WELLS FARGO SECURITIES LLC.....c.co. | woreveinnes 450,000 | ...ooone.n 446,582 | ............ ATATIS | oo A46,764 | o
03674X AJ ANTERO RESOURCES CORP... MORGAN STANLEY CO .| 10/29/2019 | GOLDMAN 70,000 46,725
1248EP  BM CCO HOLDINGS LLC WELLS FARGO SECURITIES LLC. 11/14/2019 | RBC CAPITAL MARKETS
CHENIERE CORPUS CHRISTI
16412X AG 0 |HOLDINGSLLC GOLDMAN .. | 09/05/2019 | JP MORGAN SECURITIES LLC | 450,000 | o 472,586 | 497,295 | i AT1,502 | s [ e (1,084) | i | (1,084) | s i | 0025,793 | .....25,793 |......15,952 | ...... 5,638
23918K AR 9 |DAVITA HEALTHCARE PARTNERSINC |.. PERSHING DIV OF DLJ SEC LNDING.... | 12/18/2019 | PERSHING DIV OF DLJ SEC LNDING.... 35,000 | ..ocoernnn35,054 | iiiiinn36,071 | i 35,054 | s | e (0) | e | everneiieneeen(0) | s e [ 1017 1017 M3 608
29273A AA 4 |ENERGIZER HOLDINGS INC........cccovrnee . VARIOUS .. | 11/07/2019 | VARIOUS . . 260,000
29278N  AM 5 |ENERGY TRANSFER OPERATING LP... | .. MORGAN STANLEY CO.... .| 04/05/2019 | MORGAN STANLEY CO......ocovvrvrvrerrvrnns | vrvirirnrennd 450,000 e . »
29336T AA 8 |ENLINK MIDSTREAM LLC.. VARIOUS 11/21/2019 | VARIOUS . . 520,000 | ............ 520,468 | ............ 433,997 | .....c....520,437 | oo
421924 BT 7 |HEALTHSOUTH CORP... JP MORGAN SECURITIES LLC. 11/07/2019 | PERSHING DIV OF DLJ SEC LNDING.... 35,000 36,722
451102 BT 3 |ICAHN ENTERPRISES LP.. VARIOUS 12/10/2019 | VARIOUS . 520,000 | ............ 530,765 | ............ 549,334 | ...........530,336 | ...ccooouirinnnne
538034 AR 0 |LIVE NATION ENTERTAINMENT INC JP MORGAN SECURITIES LLC.............. 10/07/2019 | PERSHING DIV OF DLJ SEC LNDING.... 65,000 66,793
MIZUHO SECURITIES USA/FIXED
55354G AH 3 |MSCIINC JP MORGAN SECURITIES LLC 11/05/2019 | INCOME 80,000 80,300 | coovreerrne80,000 | oo [
62886E AU 2 |NCR CORP Citigroup (SSB). 09/09/2019 | UBS SECURITIES LLC.........cccooovvvirerinnee. . 225,000 | ..cooonee. 229,219 | covre. 239,580 | ..oceerni229,195 | i [ e
737446 AK 0 |POST HOLDINGS INC.......oocoorrerricrirs . GOLDMAN........cvurrmrirerireessniserierienes 06/24/2019 | BANC OF AMERICA/FIXED INCOME....... | ... 225,000 | ..cooneee. 220,298 | ............ 229,995 | ...ee0ei220,435 | oo | i {7 TN I 137 | oo v | e 9,560 | ........9,560 | ......4,094 | ...... 1,344
MERRILL LYNCH PIERCE FENNER &
81211K  AX 8 |SEALED AIR CORP.......ccccovrvrrrerniriirenns . WELLS FARGO SECURITIES LLC.......... 09/06/2019 | SMITHINC. | . 450,000 | ...cooone.n 473,625 | ..oovvuvnn 492,197 | roovieeen AT2,181 | s | e (1,444) | oo [ v (1,444) | v [ | e 20,016 | ......20,016 |......12,031 | ...... 1,238
SENSATA TECHNOLOGIES UK
817277  AA FINANCING CO PLC [ WELLS FARGO SECURITIES LLC.......... 10/11/2019 | RBC CAPITAL MARKETS... 70,000 74,550 (L4 ) T I (177) | oo e | v 156 | o156 | e 741 | 255
SERVICE CORPORATION
817565 CE 2 |INTERNATIONAL VARIOUS......oovvririneineriesieriesiseenns 10/24/2019 | VARIOUS . . 520,000 | ..ccoonee. 530,832 | oo 555,938 | ...oierern530,5671 | e | ererereeed(270) e | eoverreereee(270) e [ | 025,377 | 10.25,377 ... 11,402 | ... 1,076
85172F AN 9 | SPRINGLEAF FINANCE CORP VARIOUS... .| 05/07/2019 | MORGAN STANLEY CO.......coccovurverirmrns | corrrerire 225,000 | ...........238,125 | ............237,938 | 1ei0ii0ni238,066 | oo | veririreeenn(89) [ o | ervnrrienenen(89) [ e | e | erieend(129) | i (129) | ....2,405 | 1,677
85172F AQ 2 |SPRINGLEAF FINANCE CORP VARIOUS... .. | 11/06/2019 | VARIOUS . . 520,000 | ............528,309 | ............569,438 | ...........528,153 | .coooerrvrvrrerins | cerrereenena(155) | ovirerecien | veverveiienene(155) | oo | vevvieviees | 041,284 | 141,284 |.....16,752 | ...... 1,560
87264A AU 9 | T-MOBILE USA INC GOLDMAN .| 09/05/2019 | JP MORGAN SECURITIES LLC......coocves | vovurriree 450,000 451,080 | ...........466,043 | ... 451,041 | s [ e (39) | i | veieiieeend(39) | s e | 215,001 | 115,001 .. 12,263 3,206
880336 CU 2 | TENET HEALTHCARE CORP. VARIOUS... .| 12/18/2019 | VARIOUS . 260,000 261,004 | ........... 267,667 | ..c00.oeei260,924 | oo [ erverineennd(80) | o | verieriinenne(80) | v e | 8,743 | 8,743 | ... 13,946 | ... 5,346
92840V AF VISTRA OPERATIONS COMPANY LLC.. | .. VARIOUS... .1 06/25/2019 | GOLDMAN.........ooooiiiiiniiiniiniiissiississisnns | eresnrsas 450,000 | .. 454,669 | ........466,313 | .....oced54,660 | oo | eoriinninninnn(8) [ | ivnineisninnd(8) [ [ | 000 11,652 | 011,662 | 375 [
3899999. Total - Bonds - Industrial @nd MISCEIIANEOUS. .........uuiuiiiiiiiiiii ittt ennnisens | crinian 6,540,000 | ......... 6,659,578 | .........6,805,258 | .........6,655233 | ..ol | o (4345) | i 0 [ (4349) | 0 |0 ]10150,025 ....150,025 ...155,391 ... 41,808
8399998. TO8AI = BOMAS. ettt ke R DL R R LR LR 6,540,000 6,659,578 | .........6,805,258 | ........6,655,233 | ...ccooiennn0 | s (4,345) | i | (4,345) | 0 | l0]..150,025 ] .....150,025 |....155,391 |..... 41,808
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
APARTMENT INVST MGT CL A REIT MERRILL LYNCH PIERCE FENNER &
03748R 75 ORD VARIOUS.......oovvriiineineiiesieriesieeens 04/15/2019 [SMITHINC. | 2.000 | ccoovrirerereen 100 | i, 102 | o100 | s [ | e | e (V1 VORI IRPTRTORTIUREN IO 2 | e | e [
MERRILL LYNCH PIERCE FENNER &
22304C 10 0 |COVETRUS ORD......ccocomirrerirmrerrireenns . VARIOUS......oovvrieineieiiesieriesiseeens 04/15/2019 [SMITHINC. | 25.000 | ooovereerrnnnnn952 | i 820 [ o952 | i | et | e | e (VI PPN IRVOTTOIR IO (7)) I < 72 I [T O
MERRILL LYNCH PIERCE FENNER &
254687 10 6 |WALT DISNEY ORD.....cccovcereremrrrerirenes . VARIOUS......oovvrrerriieineriesiienieseseeens 04/15/2019 [SMITHINC. | 173.905 22,881 | oo 19,123 | e v [ | e (V1 UUOPRORTRPEN IVRPRPRPOORRS PPN 3,758 | 3,758 | e [
260557 10 3 |DOW ORD CORPORATE ACTION.......occveireririniin 04/15/2019 | VARIOUS . 266.667 15,404 | oo 5,559 | i e | e | e {0 [ UUTOOPURTOR (PTTIRPIOPOR PO 9,845 | .......9,845 | oo [
MERRILL LYNCH PIERCE FENNER &
26078 10 0 |DOWDUPONT ORD.....ccoovvmervrerirrernnens . CORPORATE ACTION........cocvverirrirnnns 04/15/2019 | SMITH INC. 800.000 BT | e 1107 | e e [ | e (V1 VOO IV IO 19,705 | ..0.19,705 | oo [ e
MERRILL LYNCH PIERCE FENNER &
28414H 10 3 |ELANCO ANIMAL HEALTH ORD............. . VARIOUS......oovvrireieieiisseieriesineeens 04/15/2019 [SMITHINC. | 54,145 | o829 | 1,740 | coviinenB29 [ e s [ | e (VI POV IVRPRRPOIRRS PPN 131 | 131 | [
MERRILL LYNCH PIERCE FENNER &
292505 10 4 |ENCANA ORD......ccccovrrmmrirmreririnirnerines A ITGINC....oouveirieriereeseisersesi s 05/01/2019 | SMITH INC. 200.393 1,468 | oo 1,87 [ e | v [ v | s (V1 PO IOVRPRIRTPIR ISP (429)
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Annual Statement for the year 2019 of the MOTORISTS LI FE 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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 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 Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization) | Impairment | in B./A.C.V. | Changein| (Loss)on | Gain (Loss)| (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) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends
MERRILL LYNCH PIERCE FENNER &
302491 30 3 |FMCORD .| 03/01/2019 [ VARIOUS........cccviverririerinerierieeennens 04/15/2019 [SMITHINC. | 20.000 | .coovrrerirens 678 | oo 1,595 | o B78 | .o | e [ | (VI VOORRORRIOIORN IVPIRRPONSTOTEN IR N7 | s LS A I 8 | i
MERRILL LYNCH PIERCE FENNER &
35137L 10 5 |[FOXCLAORD......ccocovivverinrirciiiririins .. | 03/19/2019 | VARIOUS..........ccovoomiricrinrirerinriiniinnis 04/15/2019 [SMITHINC. | 131.000
35137L 20 4 |FOXCLBORD......cccoovirmerirerercnirieereninns .. | 03/19/2019 | VARIOUS.........oovvvmirierireererireessseinsrins 04/15/2019 | VARIOUS . 43.667
MERRILL LYNCH PIERCE FENNER &
369604 10 3 | GENERAL ELECTRIC ORD .. | 02/14/2019 | VARIOUS... .| 04/15/2019 [SMITHINC. | ... 3,136.000
53814L 10 8 |LIVENT ORD... .| 03/01/2019 [ VARIOUS... .| 04/15/2019 | VARIOUS . 18.706
MERRILL LYNCH PIERCE FENNER &
806407 10 2 |HENRY SCHEIN ORD.......cocoorveerirenirnnas .. | 02/07/2019 | VARIOUS... .. | 04/15/2019 | SMITH INC. 61.000 ...3,452 3775 | oo 3452 | oo [ s
90130A 10 1 |TWENTY-FIRST CENTURY FOX, INC.... | .. | 03/19/2019 | VARIOUS... .. | 04/01/2019 | VARIOUS 289.569 14,389
90130A 20 0 |TWENTY-FIRST CENTURY FOX, INC.... | .. | 04/01/2019 | VARIOUS... .| 04/01/2019 | VARIOUS 96.523 ..4,789
929740 10 8 |WABTEC ORD......ccooonirmmmernmmranississninns .. | 02/14/2019 | VARIOUS... .| 04/15/2019 | VARIOUS 16.843 ...1,686
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded....... ..o s .113,395
9799998. Total - Common Stocks. .113,395 .
9899999. Total - Preferred and Common Stocks .. 113,395 | 134,240 | 113,395 | 0 |0 0 0 0 ] 0| 20,846 | ... 20,846 .42
9999999, Total - Bonds, Preferred and COMMON STOCKS............cc.ciiiiiiis ceriiiiciieiciei st esinnienes | ovinneod 6,772,972 | .........6,939,498 | .........6,768,628 | ..............0 | .o (4,345) | o0 | (4,345) | 0 | 0 170,871 | ..... 170,871 |....155,433
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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 MOTOR'STS LIFE |NSURANCE 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 $.....3,067,587  Book/Adjusted Carrying Value $.....3,067,587
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

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

E25



Annual Statement for the year 2019 of the MOTOR'STS LIFE |NSURANCE 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)
3 5

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

General Interrogatories:

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

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

NONE
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Annual Statement for the year 2019 of the MOTOR'STS LIFE |NSU RAN CE COM 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
Huntington National Bank. COlUMBUS, OH......cooviiiieiese e | creiaens 980,850 | XXX
BNY Mellon, PHISBUIGN, PA.....cvveeireiiereesieseesssesessssessssssesssssssesssssssesssssanseses | svesnnes 14,861 7,877 | XXX
0199999. Total - Open Depositorie XXX XXX 14,861 0 988,728 | XXX
0399999. Total Cash on Deposit. XXX XXX 14,861 0 988,728 | XXX
0599999. Total Cash XXX XXX 14,861 0 988,728 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January A7 | 4. April 4,619 | 7. July. 69 | 10. October, 765,090
2. February 5 | 5. May. 14,019 | 8. August (0) [ 11. November. 699,769
3. March (50) | 6. June 23,398 | 9. September. (0) [ 12. December. 988,728
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Annual Statement for the year 2019 of the MOTORISTS LI FE IN S U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CusIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

U.S. Government Bonds - Issuer Obligations

UNITED STATES TREASURY.......oiiuuiitiiiruiiimiississsssssesssesssses s ssssssesssessssesssessssssssessssssssesssassssssssssssnsssessssesssassssssssnsssessssesssasssssssssssssesssessssssssssssns  sisesssasssssssnsssonsssesssenssassssssssensssesssonsssnns | sssnsssnsssnnes 1202712019, | v 01/21/2020....... | 9991556 | i 844
0199999. U.S. GOVErNMENt BONAS = ISSUBT ODIIGALIONS...........rvvvvssiriisiin st 1180881111810 1888 (1 I 844
0599999, TOtal - U.S. GOVEIMMENT BONAS........ovvuouiieriviiisseseisisi st 181000 LHssE 00 (1 I 844
Total Bonds
7699999, SUDLOLAIS = ISSUBT ODIIGALIONS. ..........cvvvvssieeiiissi s 8 2 H141EEHH01 0 1804481100811 818 ssssissssssses || 9,991,556 | ..vovveveerereeeereerceresr, (U T 844
8399999, SUDLOLAIS = BONS. ... L s | 9,991,556 | .vvooovveeeeeeeeeeeeeen. (O 844
Exempt Money Market Mutual Funds as Identified by the SVO

4975H 29§ JWELLSFARGOITRS MM L. — PR, p— [ T

8599999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO...............ciiiiiii b0 SbLs LR 00s oL 0L | I (O 0

All Other Money Market Mutual Funds

316175 10 8 |FIDELITY IMM:GOVT I........

8699999. Total - All Other Money Market Mutual Funds

8899999. Total - Cash Equivalents




Annual Statement for the year 2019 of the MOTOR|STS LIFE |NSU RAN CE COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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, AL
2. Alaska AK
3. Arizona AZ
4. ATKaNSas........coooveiierineiieiieninan AR | .....B.... | Life Insurance 100,000 112,376
5. California CA
6. Colorado. CO
7. Connecticut, CT
8. Del DE
9. District of Columbia DC
10.  Florida FL
11, GEOIGia..euureeeererrrireriiserirenees GA|.....B.... | Life Insurance 161,020 210,851
12.  Hawaii HI
13.  Idaho. D
14.  lllinois L
15.  Indiana IN
16.  lowa 1A
17.  Kansas. KS
18.  Kentucky KY
19.  Louisiana LA
20. Maine ME
21.  Maryland MD
22.  Massachusetts............ccccoeuennennd MA|.....B.... | Life Insurance 126,548 146,767
23. Michigan MI
24, Minnesota MN
25.  Mississippi MS
26.  Missouri MO
27.  Montana MT
28. Nebraska NE
29.  Nevada NV
30.  New Hampshire NH
31, New Jersey NJ
32.  New Mexico NM
33.  New York NY
34, North Carolina NC
35.  North Dakota ND
36.  Ohio... " Life Insurance 1,628,792 1,997,264
37.  Oklahoma OK
38.  Oregon OR
39.  Pennsylvania PA
40.  Rhode Island RI
41, South Carolina SC
42, South Dakota SD
43.  Tennessee N
44.  Texas X
45, Utah uT
46.  Vermont VT
A7, VIrginia.....c.oeveeeeeeeeeeseesceeenes VA|....B.... | Life Insurance 499,945 514,000
48.  Washington WA
49.  West Virginia Wwv
50.  Wisconsin Wi
51.  Wyoming WYy
52.  American Samoa AS
53.  Guam GU
54.  Puerto Rico PR
55.  US Virgin Islands Yl
56.  Northem Mariana Islands. MP
57.  Canada CAN
58.  Aggregate Alien and Other.........0T | XXX XXX 0 0 0 0
59.  Total XXX XXX 1,628,792 1,997,264 887,513 983,993
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)......cccoeveressrresercen | XXX XXX 0 0 0 0
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