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Annual Statement for the year 2020 of the CO N S U ME RS IN SU RAN C E USA, IN C .

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 3,717,178 48 |.. ..3,717,178 BTATAT8 | 4.8
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cccevvevneee. 715,734 | oo 09 [ T15,734 | oo | e 715,734 [ oo 0.9
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNteed.............ccevevcvieeiereieseeeie s | cveevesieians 4,556,277 | ..ccoverrrnne. 5.9 | 4,556,277 | ..coovevereeereiereeeees | e 4,556,277 | .cocvverrrnnns 59
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NOn-GUAranteed............ccoeererrienrinrineeneiseeseesssssssssessisenssns | oeniieennns 24,905,138 | ...coovvrnnnee 324 |, 24,905,138 [ ..oooveeerierrrineis [ v 24,905,138 | ...coooonenee 324
1.06 Industrial and MiSCElIANEOUS............c.ovvvrierrerrierrereesssiseeeieeiieiens | ceeriieenns 20,944,503 | ............... 27.3 | o 20,944,503 [ ...oooovverererrrieei [ i 20,944,503 | ............... 27.3
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccvevevreverersesieresesieneeeeensseseensens | ceveennn 54,838,830 [ oo 714 [ 054,838,830 | o0 | 54,838,830 | ...ccevvuene 714
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cocveveeee. 7,562,990 | .coovirrrrnne 98 [ 7,562,990 |..ooovivereierieieieeen [ e 7,562,990 | ..ccvvvirnnns 9.8
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerriiinirneeninenenesneinenns | s [ eenesesnnnens 0.0 | oo e | e (V1N I 0.0
4.05 Total Valuation Allowance
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPany........ccccvevevereversrsiesresessesenenes
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale.........c.covvieeierneieieiseiesesesse e

5.04 Total Real Estate....

Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieecese e
6.02 Cash Equivalents (Schedule E, Part 2)..........cccvvvveveveeevercerreninns
6.03 Short-Term Investments (Schedule DA)
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONrACE LOANS.......ovieririeisrisise ettt snssssnssensans
Derivatives (SChedule DB)..........cccvvureminrerrersinsineiniressssesssssssssesssssenseens

Other Invested Assets (Schedule BA)..........c.ccooveveveereeieeeieeeeee e

. Receivables for SECUMHES..........cvveveueieieisieie e
. Securities Lending (Schedule DL, Part 1)....
. Other Invested Assets (Page 2, LINe 11).....cvvrrrrinrenenrereeneneenseresseseneens

. Total INVESIEA ASSEIES........ceovevecveeeeeeeeeeee e

.............. 1,520,776
.............. 5,866,942

1,520,776
5,866,942
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Annual Statement for the year 2020 of the CONSUMERS |NSURANCE USA, INC
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

© ® N o

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

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

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

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann

S102




Annual Statement for the year 2020 of the CO N S U ME RS IN SU RAN C E USA, IN C .

© o N o

10.

1.
12.
13.

Eal

® N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 1,630,307

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 69,909 69,909

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

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

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (35,238)
5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (35,238)

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

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

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

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 1,664,978
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 1,664,978

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year... 66,341,940
Cost of bonds and stocks acquired, Part 3, Column 7 11,546,070
ACCTUAN OF GISCOUNT........evoveviereeseesesi s8R RS 53,966
Unrealized valuation increase (decrease):
41 Part1, Column 12.............. (27,374
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 1,506,411
44  Part4, Column 11 503,669 1,982,706
Total gain (loss) on disposals, Part 4, Column 19........cc.cocvvvrinrnrernernennes 189,428
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 10,872,801
DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st 555,035
Total foreign exchange change in book/adjusted carrying value:

8.1 Part1, Column 15..............

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

8.4 Part4, Column 15 0
Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14. 30,449
94  Part4, Column 13 856,327 886,776
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........covireiriniinrinineeieeseeseeseese e esesseseseens 1,172
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s 67,800,667
Deduct total NONAAMIEA BMOUNLS. ..ot

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt 67,800,667
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Annual Statement for the year 2020 of the CO N S U ME RS IN SU RAN C E USA, IN C .

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........couvevvcrrvens | corvevenerineriinens 3TITATE | e 3,937,092 | oo 3,686,581 | ooooovvirrririnnne 3,691,232
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e BT1TAT8 | i 3,937,092 | .o 3,686,581 | .o 3,691,232
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 715,734 | oo, 749,264 | oo, 766,811 | oo 670,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereeeiiieeieieee | e 4,556,277 | oo 4,894,196 | .o 4,891,096 | oo 4,215,000
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........... 24,905,138 ...25,747 180
Industrial and Miscellaneous, 8. United States 19,144,798 ...19,168,206
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada .129,964 ....129,909
and Hybrid Securities (Unaffiliated) 10. Other Countries .1,669,741 .1,658,577
11. Totals......ccoocoe. 20,944,503 ...20,956,691
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......comrerseeensrnnsns | onvieecninnieenins 54,838,830 | ...cocoorerernnrnn 58,351,150 | oo 56,048,359
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States.........ovuveerveeenes | v 12,704,652 | ...ovovvveeene 12,704,652 | ..o 9,998,992
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......covvvrereerreieiens | e 6,961 | oo 6,961 | oo 3,005
22. Other COUNtHES. ...veovererrnrens | cerereseesseseeanesness 250,224 | oo 250,224 | .o 160,042
23, TOtalS....ooreecrersrireserrissienenes | cveeesenesnnresneens 12,961,837 | oo, 12,961,837 | oo, 10,162,039
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | ccoovcrnirien. 12,961,837 | oo, 12,961,837 | oovovvvrenienes 10,162,039
26. Total StOCKS...cuerrmsrrsrssmmssrnsns | covverniriiisscrieens 12,961,837 | oo, 12,961,837 | oo, 10,162,039
27. Total Bonds and Stocks...... | ....ccccoouvrennren: 67,800,667 | ...ovvvvrrvrrrnenne 71,312,987 | oo 66,210,398
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Annual Statement for the year 2020 of the CO N S U M E RS I N S U RAN C E USA, I N C .

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 Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

......................... 6.8
......................... 0.0
......................... 0.0

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

4.7 TOtAIS ..o ensssnsenssnssnssnins | sronssenennss 080,022 [ coneineinees 1,641,373 | .o 2,132,983 | o 101,899 | oo 0 [ )0 N PR 4,556,277 | .cooovvnirincinniines 8.3 |, 4,868,452 |....cooovriiniiniies 9.0 | 4,556,277 | oo 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

5.1 NAIC 1ottt ssnnae | ceressentenean 6,224,921 |....cccevene.. 9,410,517 |.ovovvrreenes 7,984,167 | ooovvene 927,316 | vovoererieinns 358,218 | .......... ) 0.9, SO D 24,905,138 | ...covvereirinns 454 | ... 25,620,153

................. 572,227
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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

10.7

Totals

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
832,774 9,687,125 6,436,897 212,604 |...ccovuenne 1,244,701 18,414,100 14,487,429 ...13,756,832 4,657,268
...1,206,412 ...299,779 ..206,446 | .. 2,350,881 | ... 2,035,212 |...
.179,523 | .. 179,523 | ...
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
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Annual Statement for the year 2020 of the CO N S U M E RS I N S U RAN C E USA, I N C .

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
110 NAIC 1o | (@)enn.8,646,138 |.............23,816,932 | .............16,968,583 |.............. 1,273,797 | .00 1,602,978 | oo (I I 52,308,426 | ....covvrvernernen 954 | XX s [ ) O.0 SN IR 47,651,158
........................................... 2,350,881 e XXX s | . 2,350,881

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

179,523

179,523

. 4,657,268
......................... 8.5

Total Bonds Prior Year

............... 4,279,002
572,227

............. 25,039,011
..719,205

............. 17,552,644

662,946 |..

.............. 2,258,233

...653,060 |....

51,262,556
2,607,439

............. 46,889,577

..2,607,439 |..

............... 4,372,979

.25,758,216

18,215,590 |..

2,133,666 | ...

12.8 Line 12.7 as a % of Col. 9. ..9.0 ..47.8 ..33.8 ..4.0
13. Total Publicly Traded Bonds
13,1 NAIC Tttt eeas | crsessentenenn 8,313,025 |.....cceeue. 20,700,443 | ............. 15,760,916 |....cccoovvenee 1,273,797 | 1,602,978 | ..o [ creeeins 47,651,158 | .ooovirireen86.9 | 46,889,577 | o870 [ 47,651,158
638,243 |....ceveene. 1,206,412 | .ovovirnne. 299,779 | v 206,446 | ..o | e 2,350,881 | .oovvvverereeenh 3 | 2,607,439 | e b8 | 2,350,881
179,523 | ... 179,523 179,523 |..
13,7 TOAIS. .ot nseees | sereseenneeens 8,313,025 |........c.... 21,338,686 |............. 16,967,328 |...cccvvnnee. 1,573,576 |..ooveverene 1,988,946 | ..o (V1 [ 50,181,562 | ..ocovvvvrcerenen 915 [ 149,497,016 | o919 [ 50,181,562
13.8 Line 13.7 as a % of Col. 7..... ..42.5 ..33. .31
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........cccvvevevee | oo 152 | i 389 | 309 | 29
14, Total Privately Placed Bonds

Line 14.7 as a % of Col. 7.....
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

......................... 2.2

..1,207,667

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

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

Includes $.....4,657,268 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes $.....15,654 current year of bonds with Z designations and $.....261,940 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.
| designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
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.

NAIC6S........ 0.

Includes §.......... 0 current year of bonds with 5G

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..0; NAIC2S.....

0; NAIC3S§........ 0;

NAIC4S§....... 0;

NAIC5S.......... 0;



Annual Statement for the year 2020 of the CONSUMERS INSURANCE USA, INC
SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS. ......vuvececercieii et entees | seeersesssseees 228,447 | ... 1,084,506 | ..ooovvreeenennnn3,028 | oo 1,315,982 2,095,331 1,315,982
1.02 Residential Mortgage-Backed Securities... .454,251 |. 724,963 |... ..159,663 212,133 | .. 1,351,069 2,251,710 1,351,069 |.
Commercial Mortgage-Backed Securities..... 225,723 |. 552,715 |... ..251,844 19,845 |... 1,050,127 1,206,282 1,050,127 |.

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 IsSUEr Obligations..........ccoeireveirieieieieierieieieeeesisesieneessssssessssesesenss | serennnenennnns080,022 | i 1,641,373 | o 2,132,983
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

.............. 1,641,373 |..............2,132,983 ....101,899

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

.............. 3,830,209 |..............3,950,035 |..............6,116,616 |.................517,961 |.................346,201 | ... XXX..c0ooorevier | crrenenn. 14,761,022
2,263,290 |. 4,890,071 1,607,056 |..... 406,163 | .. 12,017 9,178,596

5.03 Commercial Mortgage-Backed Securities..... . 570,411 ..260,495 3,192 |...

Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas trtieensnerssenerenenenes | erieeresesseressnesessnenes | arsereseseresessnserennsenas

.............. 9,410,517 |..............7,984,167

............ 13,516,766
.11,698,546

............ 14,761,022
9,178,596 |.

.............. 358,218

............ 26,192,380

.0

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities...

.............. 7,784,401 |..............5,297,815 cevenennn. 1,630,670 v 11,837,995

6.03 Commercial Mortgage-Backed Secuites..... | o 7874 | . 1,365,246 2119125 [ oo
6.04 Other Loan-Backed and Structured Securities.. 832,774 |. 2,533,093 |... .. ...3,319,400 999,591 |. .2,600,518
B.05 TOMIS. ..o Lo 832,774 [ 10,325.368 |........... 7,643,300 .o 512,383 | oo d.630,670 | oo XXX [ 20.944.503 | o382 | 16522641 | o307 [ 16,287.235 |........... 4,657,268

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

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

Bond Mutual Funds Identified by the SVO

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

.0

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

Issuer Obligations
Residential Mortgage:

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

SVO Identified Funds

Line 11.08 as a % of

-Backed Securities...

Col. 7.......

...4,738,679
2,717,541

............ 13,550,442
...1,766,720
.............. 2,623,591

.............. 1,132,243
418,296

.............. 1,976,870
12,076

............ 36,574,283
.10,529,665
.............. 4,134,773
.............. 3,600,109

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year

Issuer Obligations

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

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loa

Ling 12.08 @58 % 0f COL 9.

ns.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities..............ccoovurenee

Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities

SVO Identified Funds

Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 13.08 as a % of Col. 7...

Line 13.08 as a % of Line 11.08, Col. 7, Section 11

...4,738,679
..2,117,541

..357,145 |.

.............. 1,976,870
..12,076

............ 34,517,533
............ 10,529,665
4,134,773

............ 30,999,388
............ 13,950,256
3,548,596

............ 34,517,533
............ 10,529,665

4,134,773 |.

.16,967,328

...33.8
....30.9

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds

Issuer Obligations

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

SVO Identified Funds..........cccccovvverrernnne.

Affiliated Bank Loans.

Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col.

973,425

..333,112
.12
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PriOr YN .........ovrurirrirrerrerrieeereese et sssenssnens

2. Cost of cash equivalents acquired

.......................................................... 3,099,031

17,262,848

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriiieiciete ettt bbb bbbt s b bessebaes | sbsssessessssastes st ssbes e b b s s s s s s st ssnsanea T4,494,937 | oottt enenns | eeretes sttt ettt en s 14,494,937 | oot
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceveiirrireieiiiieeeisieesssiesiesiens | sevissssiesis et snae 5,866,942 | ..o 0 | e 5,866,942 | ..o 0

11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e

12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 5,866,942 | ..o 0 | oo 5,866,942 | ..o 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

SCHEDULE BA - PART 1

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC.......... ‘ ......... ‘ Philadelphia.............. | PA..... |Aberdeen Asset Management INC........cccoovnrenes 08/2412017] ...ovvvvv | v 1,630,307 | ..ccenvv. 1,664,978 | ........ 1,664,978 | .......(35,238) | oo [ [ | s 69,909 | .o | s 0.150
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated.............ccccooiiiiininiininicininniinns | v, 1,630,307 1,664,978 1,664,978 (] [ 0 69,909 0 XXX
4899999, SUDLOLAI = UNAFIIAIEA. ... eEEE L | e 1,630,307 | ...........1,664,978 1,664,978 () 0 69,909 0 XXX
5099999, TOAIS.....v..oeveeeeeeeeieesceesseeescesse s cess e SEERe LSRR | e 1,630,307 | .....c..... 1,664,978 | ......... 1,664,978 (VI [P 0 69,909 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A 0 1B 0 1C .0 1D .. 1E . 1F . 1G .
2A 0 2B 0 2C .0
3A . .0 3B 0 3C . .0
A ) 0 4B 0 4C ) 0
BA s 0 5B 0 5C e 0
B 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

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

|Aberdeen Institutional Commingled Funds, LLC . . .. | Philadelphia 08/24/2017. 0.150

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

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

XXX

803

5099999, Totals
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

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

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

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

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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
912810  FR 4 |UNITED STATES TREASURY.......cecommirmermerineeneerssninenssensensseesssssssssnens | ovveens | oo | eeereneninee | T ciiriiriens | v 58,755 |...116.846 | ....cccorvrrrrnn 64,563 | ........ 55,255 | ..... 58,640 | ..oovvvrcrirens 649 (17222 ) ISR IOTRRRTRON B 2.375 | ... 0.779 | W....... 09/05/2018. | 01/15/2025.
912828  4H 0 |UNITED STATES TREASURY.......oevvumiimeierineineersnsenenseessessssenssssessessnns | ovseens | oo | eevvveeninee | T s | e 30,210 |...105.293 | coooovivriis 33,113 | s 31,448 | oo, 31,336 | oo 369 49 | o | e | e 0.625 |...... 0.788 | AO...... 09/05/2018. | 04/15/2023.
912828 5N 6 |UNITED STATES TREASURY.......ctvuiriirierirrerneeinnieseriesiesesseessssssensens | eeens ...684,229 |...112.281 ...676,387 (5,065) | c.vvovevrrerrireres | cerererinninerieninn | s 2.875 |...... 2.003 |MN...... 06/10/2019. | 11/30/2025.
912828 PP 9 |UNITED STATES TREASURY... et | aerias ...100.023 71,428 (223 ) IO IOTRRTRIN B 1.125 | ...... 0.799 | WJ....... 09/05/2018. | 01/15/2021.
912828 Q6 0 |UNITED STATES TREASURY ....coviiirmrirriririiiisissisersssssiessssssseessssssssens | cevses ..100.346 | .....cocce.....88,195 | e 87,891 | L 87,711 628 | .o | e [ e 0.125 |..... 0.869 |AO...... 09/05/2018. | 04/15/2021.
912828  QV 5 |UNITED STATES TREASURY.......etvuriirierireineesssssessessesssseessssssssssnens | reeens ...101.301 I TN U IO 0.625 |...... 0.650 |JJ....... 09/05/2018. | 07/15/2021.
912828 TE 0 |UNITED STATES TREASURY.......ccooiiiimiiiieiiiiriinsissicsiesissesensissiiens | s ...103.092 A10 | o [ [ 0.125 |...... 0.668 |JJ....... 09/05/2018. | 07/15/2022.
912828  UH 1 |UNITED STATES TREASURY.......ceomirimirierirreneeisnieneriesiesesseesssesssssnens | reeens ...103.878 29 | oo [ [ 0.125 |...... 0.164 |JJ....... 07/20/2017.| 01/15/2023.
912828 X3 9 |UNITED STATES TREASURY......cotvmriirierireiseesssisesiessessssesssssesssssnees | eeens ..102.098 | ...................87,451 | ...................85,654 | ..... 84,912 LY £< T UURRIIN ISR IO 0.125 |..... 0.827 |AO...... 09/05/2018. | 04/15/2022.
912828 X8 8 |UNITED STATES TREASURY... s | series LA11.543 ..3,346 3,000 3,028 |........ (A) | oo | e | s 2.375 |...... 2.217 |MN...... 06/13/2017. | 05/15/2027.
912828 XL 9 |UNITED STATES TREASURY......cocimirimmrnmminssesemssnissnsssnsssssensssnessnssens |nneens | oo | ennrnnnnenes | 1A s | s 72,645 |..109.827 | oo 84,413 | s 76,860 | oo 75701 | oo 902 250 | | s | s 0.375 | ... 0.725 | W....... 09/05/2018. | 07/15/2025.
0199999. U.S. Government - ISSUEr OblIGations. ..o 1,298,982 XXX | 1,396,303 | ...covoeen 1,289,071 | ............. 1,315,982 7,468 (4,160) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36179S TR 8 | G2 MAA160 - RMBS.........cooreirrerineirneeiseineesssinsesensenssseessssssssssssssesens | seenee | oo | ervmerinedt | TA i | e 129,576 |...103.493 | .................136,883 | coooriiririnne 132,263 | ..oovvreenn 130,477 | e 537 | e | eevneriierineeneenns | e 2.000 |...... 2.397 |MON... 11/08/2017. | 09/20/2031.
361798 TT 4 |G2MA4162 - RMBS... ...134,620 |...103.487 137,411 263 [ | e | s 2.000 |...... 2.386 | MON... 11/08/2017. | 11/20/2031.
36179T 4P 7 |G2 MA5330 - RMBS... ....384,295 |...107.632 ..375,609 (42) ) ISR IOTRRRIN DO 4.000 |...... 2.974 |MON... 07/25/2018. | 07/20/2048.
36179T 7L 3 | G2 MAS399 - RMBS......coiiiiiiiiiitserisiissieni s ....703,183 |...108.371 676,948 | ..............702,076 |......... 60 | o | [ 4.500 |...... 2,657 | MON... 08/30/2018. | 08/20/2048.
0299999. U.S. Government - Residential Mortgage-Backed Securities 1,351,674 XXX ..1,322,231 0 122 0 0 XXX XXX XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38378K  ZD 4 |GNR 2013-101 AD = CMBS.......ciiimriiriierierireeisneesssissessesiessssessssisssnsaees | sevies ...104.785 A54 | e [ [ 2623 |..... 3.490 |MON... 04/09/2018. | 12/16/2053.
38379R  NF 6 |GNR 2017-029 A - CMBS......ooviiririiireriiisinnisersssssiesssssssssessssisssessssnnns | onnens ATAL B . ...104.055 | .. ....425,831 1,563 | o [ v [ e 2.400 |...... 3.327 |MON... 04/05/2018. | 01/16/2058.
38380  PZ 5 | GNR 2018-026 AD - CMBS.......coisiuimrnrinssnsenisssssemsssesssrsssnsssssssnsssessenses | eoneres | oo | cosnensnens A11A s [ 371,348 [...103.592 | ..o 397,929 | oo 384,132 | oo 375,927 | ... FLcie I NS [T I 2500 |..... 3.272 |MON... 03/28/2018. | 03/16/2052.
0399999. U.S. Government - Commercial Mortgage-Backed SECUMHIES. ..o vurrrriirieeieesceeeisiss s seesnensessssnesnnsnens | ennseneenees 1,035,925 XXX ...1,123,813 1,079,931 | 1,050,127 0 2,906 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENE......uuiiuiiiiieieriseisiseisseissssssssssessssessses s 3,686,581 XXX ....3,937,092 3,717,178 7,468 (1,132 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
373384 YP 5 | GEORGIA ST...couiiiriieeiciieeiseesseisesse st essssessssssssssssssnes | seens ...413,264 |..107.171 1386,154 | oo [ i (10,501) [ +ovvveeererrreernes [ eerererneerneninseinens [ v 5.000 |...... 2.030 05/14/2018. | 07/01/2024.
93974D LY 2 [WASHINGTON ST....oiiiiriiiiiniisiierssisseensssssssassssssssssssnssssssesensssssssssssnsss | connens ....353,547 |..117.577 | .. R ....329,580 (6,984) | ..ovvoverersniniins o | s 5.000 |...... 2.400 06/09/2017. | 07/01/2032.
1199999. U.S. States, Territories & Possessions - Issuer Obligations. ..........ccoenirnne: 766,811 XXX [ s 749,264 | .o 670,000 | ..ot 715,734 | oo 0 | s (17,465) 0 0 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)............cviiirieririniniiierisisesesrssessneenes 766,811 XXX | s 749,264 | ................ 670,000 | ....ccoveneen 715,734 | oo (U (17,465) | .ooovvvrcnes (] P 0 XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
032591  SK 6 | ANAHEIM CALIF UN HIGH SCH DIST......ccoiirimiierinrierienernensseessssinsins | eneeen | oo | veeeneeens 2|1.CFE i | oo 475,444 | .. 128297 | oo 513,188 | .ovvvrireens 400,000 | ..oooovernenns 455473 | ......... (7,805) | cooovereereeineins | cerrereneernsrinseins | 0005000 | .ece 2.688 04/06/2018. | 08/01/2031.
164321 HC 8 |CHEROKEE CNTY S C SCH DIST NO 001.......covvvrerrereirnrierrerieerensnnes | corenes ....288,143 |...114.982 L2717 (6,385) | cvvvvvreererrveirenns [ eorernriieriseieienns [ 2005.000 | 2.219 04/10/2018. | 03/01/2024.
182486 RW 2 | CLARKSVILLE TENN....cooiiiiieieieiieiineeiensseisensessssessensesessessssssssnsens | avsees ...605,105 |...105.609 D21551 | s [ i (18,338) [ ..vvevverrrerernes [ eerneerverirseinernens [ 205,000 | oo, 1.257 04/27/2016. | 03/01/2022.
249174  TU 7 |DENVER COLO CITY & CNTY SCH DIST NO T...couveviriireiiseireeiienireees [ cerien | oo | veeereeens 2| 1BFE i | i 365,337 |...117.599 | ..cccce00er00.352,797 | .ooiveirn.300,000 | cooovoncinnns 335,404 |......... (8,644) | ..o | e | 2005000 | ..o 1.860 06/12/2017. | 12/01/2028.
349425  5Y 0 | FORT WORTH TEX .. ooiiieerierirresceiieiseriesiessseessesssssessesssesssessessssens | eeens ...345,642 |...117.522 (6,501) | oo | cervrereneenenineine | 20005000 | ece 2.550 05/09/2018. | 03/01/2027.
354730 ZR 7 | FRANKLIN TENN....coooiiiiiiiirineiieriesiess st esssssesssssssssnsenes | eeens ....357,150 |...119.702 (4,122) | oo | e | 0004000 ] e 2.451 06/16/2017. | 04/01/2031.
496443 QK 1 |KINGSPORT TENN ...108.121 (2,523) | oo | e | 0004000 i 1.382 06/08/2016. | 03/01/2023.
534366 BA 6 |LINCOLN NEB WEST HAYMARKET JT PUB AGY... ...104.585 (5,801) | cvvvvereereriieens | vererererneensnineins | 200:5.000 | oece 2.000 05/30/2018. | 12/15/2022.
59333F  SJ 0 | MIAMI-DADE CNTY FLA ..ottt ssssesenssssssssenins | coseees ...124.557 (5,341) | coovvrveerernenenins e | 005000 | 1.980 06/19/2017. | 07/01/2026.
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616106 KH 2 [MOORESVILLE N C.....coovvrrirriiieiiniisinsisienssiessssssiesssssisessssssssssenes SD.. ....356,214 |...101.155 ..300,000 | ...... 302,878 | .ovoveeeerieeeneen | oo (11,592) [ e [ e | e 5.000 |...... 1.099 |AO...... 04/07/2016. | 04/01/2021.
64966H YM 6 [NEW YORK N Y....oooiiiiiirierirceinissiesiesessessssssssesiessesssssssssssssnsens | svenees ...303,560 |...142.948 ..250,000 | ..ooovernnene 299,122 | oo | e 2,281) | s s [ 5.968 |...... 4203 [MS...... 01/02/2019. | 03/01/2036.
812627 DH 7 | SEATTLE WASH.......coviiiiiirrineincierisriseiisssissssssiesssessssssssssssssssssnesns | ooeens | oo | sevveneeenn | TAFEciiiiins | v, 366,411 |...125.853 | ...c.ccc00eeee. 377,559 | oo, 300,000 | .coverrrinns 344,600 | ...coovrirreiinries | oo (8,443) | e [ [ 5.000 |...... 2451 [MN......| ooeeeeeri2,500 | oo 15,000 | 06/29/2017.| 11/01/2031.
880541 YW 1 | TENNESSEE ST....coitiiirinirerieriiesseissriesiesseessessssssessesssessesssssssas | evens ...476,832 |...127.876 57,821 | e [ (1,301 [ | e | e 5.000 |...... 2.741 |FA....... 20,000 | 04/18/2018. | 02/01/2035.
93974C  F7 0 [WASHINGTON ST....ooiiimiiiiniineriesiesiseessssssssesssesessessssssssssssssesssnessas | svsnees . ...162,830 |...101.924 . 151786 | s [ (287 [ s | | s 5.000 |...... 2.100 |JD....... 05/07/2018. | 06/01/2024.
964559 X7 8 |WHITE SETTLEMENT TEX INDPT SCHDIST.....ocooviiiiiiiiiiinnissirsrssiasinnens (@1 I TAFE. .o | i 201,590 |.....85.558 | ... 213,895 | i 250,000 | oo 202,037 2226 [NIA.... [ [ 10/29/2020. | 08/15/2030.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...........coccovoreierennnnnnsieieisissnens | v 4,891,096 XXX ....4,894,196 ...4,215,000 4,556,277 XXX XXX XXX | .......57,193 | ... 196,520 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . 4,891,096 XXX . ..4,894,196 | ... ...4,215,000 | . 4,556,277 XXX XXX XXX | 57,193 | 196,520 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
074561 QK 0 |BEAUMONT TEX WTRWKS & SWR SYS REV......cccnvvurierirnericrineinenis | rveens ...292,503 |...120.796 ...301,990 +.250,000 | .o 291,810 [ oo | e (892) e [ [ 4.000 |...... 2.080 |MS...... 10/08/2020. | 09/01/2040.
172311 QD 7 | CINCINNATI OHIO WTR SYS REV......cccvvririrrerieriieisriserinerieseseesssnins | wveens ...250,000 |...105.457 ...263,643 | ... +.250,000 | ..vierreernn280,000 [ oo e | e [ [ 2,626 | ... 2.626 |JD....... ceevenennn2, 154 | 06/18/2020. | 12/01/2040.
182618 MM 7 | CLARKSVILLE TENN WTR SWR & GAS REV.......covvvevrrnerrerenerrncernnnnnes | wvvenn | oo [ vvereenn | TG FEuvviins | v 310,070 |...125.466 | ......c.coo...... 316,322 | oo 250,000 | .ovreerrrei293,530 | oo [ evrernenend(5,587) [ o e | s 5.000 |...... 2.065 |FA......| e 5,208 | oo 12,500 | 12/08/2017. | 02/01/2032.
235036 4W 7 |DALLAS FORT WORTH TEX INTL ARPT REV.....c.ccvvvmiviriniernsneirennies | cevees ....250,460 |...106.969 ..250,000 | .oooireennn250,448 | e | e {12) [ | [ 2.9% |... 2,981 |MN...... .7,485 |01/08/2020. | 11/01/2038.
413581 NM 7 |HARPETH VY UTILS DIST TENN DAVIDSON & WI......coovvorreririnrerierinees | cereene ...479,604 |...103.190 400,000 | ..oooirernnid09,732 [ oo | e (T4,557) | e [ [ 5.000 |...... 1.300 |MS...... . 0,000 | 01/20/2016. | 09/01/2021.
413581 NN 5 |HARPETH VY UTILS DIST TENN DAVIDSON & WL......covvveeveneenmrinserneens | weivnee [ oo [ ervnerinenes | B FEiiiiis | v 507,620 |...108.016 415,000 | oo 439,183 | ..o | eereeenene(14,298) | e [ e [ 5.000 |...... 1440 [MS...... | oo 6,917 | oo 20,750 | 01/20/2016. | 09/01/2022.
46613C  2A 2 |JEAFLAELEC SYSREV....oioiiieiniiiririnrisesisssiesiesisssesessessssenienens. | vevens ...573,030 |...103.489 04/05/2017. | 10/01/2021.
46874T  CS 9 |JACKSON TENN HOSP REV......ccstiirirmerirereesenississesssesisseessessssissessnns | seeees ...687,302 |...101.040 07/14/2015. | 04/01/2021.
499291  FD 9 |KNOX-CHAPMAN TENN UTIL DIST KNOX CNTY WT...covvvirviriireiiriireinns ...107.435 02/10/2017. | 01/01/2023.
523724 AR 3 |LEECNTYN C LTD OBLIG ...126.620 04/19/2018. | 05/01/2034.
54811B VY 4 |LOWER COLO RIV AUTH TEX TRANSMISSION SVC......cccoovvurrrrrirrrins ...128.020 10/02/2020. | 05/15/2045.
549233 DY 7 |LUBBOCK TEX WTR & WASTEWATER SYS REV. ...102.752 11/20/2020. | 02/15/2030.
56184N  AB 5 | MANATEE CNTY FLA HSG FIN AUTH HOMEOWNER ...100.000 07/09/2012. | 09/01/2040.
576000 XQ 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.. ..107.574 11/07/2019. | 10/15/2040.
576000 XT 5 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.. ...107.632 (308) 05/15/2018. | 08/15/2026.
576000 YC 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.. ...107.801 (6,110 05/15/2018. | 08/15/2026.
592190 LF 7 |METROPOLITAN NASHVILLE ARPT AUTH TENN AR.... ...105.185 ..330,000 (7,140) 12/09/2015. | 07/01/2022.
59334D LS 1 |MIAMI-DADE CNTY FLA WTR & SWR REV. ...107.891 ..250,000 (497) 09/29/2020. | 10/01/2042.
59447T XX 6 [MICHIGAN FIN AUTH REV......ciiiiriiiriniiiiiisnsieiisnssiesesssseenssssssssenens | aoeees ....252,495 |...112.698 ..250,000 (82) 01/07/2020. | 12/01/2040.
594615 HY 5 |MICHIGAN ST BLDG AUTH REV.......ccccmmrimrrriririrerissiisseiessesissessessnes | reeens 250,000 |...102.368 250,000 | ................250,000 |......... 09/11/2020. | 10/15/2040.
606092 FD 1 |MISSOURIJT MUN ELEC UTIL COMMN PWR PROJ.......cccooevirivniiniins [ s ...351,190 |...167.156 (2,567) . . 01/02/2019. | 01/01/2042.
64480P AT 6 |[NEW HANOVER CNTY N C LTD OBLIG ... | SD.. ...160,832 |...104.270 (4,308) | cvooovrrrerrireien | v | s 5.000 |...... 1.719 |JD....... ceerenen8,750 | 09/23/2015. | 12/01/2021.
646066 Q9 4 |NEW JERSEY ST EDL FACS AUTH REV......ccooviumrinceieieiiseiiseisncnienens | oeeens 377,262 |..128.974 | .................386,922 | .................300,000 | ...............352,122 |......... (U2 1072 ) [T ISR PO 5.000 |...... 2124 | s | i 1,500 | e 15,000 | 06/28/2017. | 07/01/2029.
64971X CK 2 [NEW YORKN Y CITY TRANSITIONAL FIN AUTH.....c.cvvvvvirerrirrinrireinnines | cereees ...127.345 (6,821) | cvvveerreeeiriins | v [ e 5.000 |...... 2.310 |FA....... 10/25/2017. | 08/01/2029.
64972G  BX 1 |NEW YORKN Y CITY MUN WTR FIN AUTH WTR &...ccoverrrrrncrierirnnens [ s ...110.847 . [R5 72 ) U IR B 5.000 |...... 2.569 |JD....... 04/19/2018. | 06/15/2035.
677561  JB 9 |OHIO STHOSP FAC REV.......coooviiiiiiiiiniiniissiicnisisessissiesiesissnins | s 118,410 |...100.000 110,000 | ................110,000 |......... (3,196) | covvvvervirinci | e | s 5.000 |...... 2.050 |JJ....... 04/25/2018. | 01/01/2022.
677581 GQ 7 |OHIO ST MAJOR NEW ST INFRASTRUCTURE PROUJ.........cccovveenrrierinnns [ s ....338,151 |...109.208 ..300,000 (8,135) | cvvveerrrerrieneies | e | s 5.000 |...... 2.129 |JD....... 03/28/2018. | 12/15/2022.
696543 NP 8 | PALM BEACH CNTY FLA PUB IMPT REV. IOV I ...892,118 |...104.001 ..750,000 (XK R TR PO 5.000 |...... 1.749 |MN...... 08/24/2015. | 11/01/2021.
736806 AZ 3 | PORTLAND TENN WTR & SWR SYS REV......cccovvvimmrmrvvnninerrerinennennns | vevne | oo | vevernene | T FEvviii | s 530,295 |...100.622 500,000 | ................501,729 |......... (6,948) | ..o | e | s 3.000 |...... 1.590 [AO...... 09/28/2016. | 04/01/2021.
751073  KP 1 |RALEIGH DURHAM N C ARPT AUTH ARPT REV.......cscvummrvmrrerineennninns | v ...528,372 |...115.747 (9,880) | cvvvuerrerneirerns | eeeereerseinerieninn | s 5.000 |...... 2.510 |MN...... 08/01/2017. | 05/01/2029.
751100 JW 9 |RALEIGH N C COMB ENTERPRISE SYS REV.......ccoevvrivvimrveinrireiverininns | e ....338,139 |...110.388 (7,896) | cvvovvecererrrieens [ v | s 5.000 |...... 2.200 |MS...... 05/07/2018. | 03/01/2025.




Annual Statement for the year 2020 of the CO N S U M E RS I N S U RAN C E USA, I N C .

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

[ANE

1 2 Codes 6 7 Fair Value 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive 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
786089 HN 5 | SACRAMENTO CALIF WTR REV....iiiiiviiiieisrissiesieisisssiessssssesesssniees | cevvns - ....330,757 |...128.594 ....309,664 (8,156) | cvvovvecerervrivens [ ervereriversnrsniienns [ s 5.000 |...... 2.261 [MS...... 13,250 | 06/16/2017.| 09/01/2029.
793323  SC 1 |STPETERSBURG FLA PUB UTIL REV......ccviurrriririeriereeesieisssnersenes | reeens - ...233,373 |...121.817 [CIC) ) TSR IR BN 5.000 |...... 2.000 |AO...... ceerener9,600 | 06/09/2017. | 10/01/2027.
79642B X8 1 [CITY OF SAN ANTONIO TEXAS......cooiiimirinirierierisneessseissisessesesseesssins | aeeens wi | e | TC FEiiins | i 291,678 |...120.509 | .................301,273 | .................250,000 | ...............277,033 |........ (R0 74 ) TN ISR DO 5.000 |...... 2.380 [MN...c..| v 1,597 | oo 12,500 | 06/04/2018. | 05/15/2025.
797412 CP 6 | SAN DIEGO CNTY CALIF WTR AUTH WTR REV......ccoovirmerimrrierirrerneeins | s ....368,783 |...123.752 (7,514) | oo | e | s 5.000 |...... 2.150 |MN...... 06/09/2017. | 05/01/2030.
79765R  5F 2 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.....ovvveerereerrineerserines | e . ....250,898 |...107.609 . (42) 3523 |...... 3.478 |MN...... 12/16/2019. | 11/01/2041.
821697 M2 2 |SHELBY CNTY TENN HEALTH EDL & HSG FACS B......cocovvverveieererisinees | cevee e | L FE | s 173,913 |..102.562 | .....cceeree.. 148,715 | (i 145,000 | ................ 147,802 |......... (4,736) | cvovvvererrsrireeins [ vveeriieiisnsniienns | s 5.000 |...... 1.661 |FA....... 03/26/2015. | 08/01/2021.
880558 GP 0 | TENNESSEE ST SCH BD AUTH.......cvvumiererimeierineineeiessssissenssessssssenes | eeens ...750,773 |...101.587 ..750,000 (L)) [T ITRRRIN B 2138 |..... 2.114 |MN...... . 04/05/2017. | 11/01/2021.
882117  7C 2 |TEXAS A &M UNIV PERM UNIV FD.....cooiiriiniiniieeiseseeiseieseiesissinas | oeeens . ...245,383 | ...106.177 ..250,000 o 98 | s | e | s 3.100 |...... 3497 |JJ....... 12/13/2019. | 07/01/2049.
914437  UT 3 |UNIVERSITY MASS BLDG AUTH REV. SO ORRIOR TN |2 | O FEins | i 250,000 |...107.000 | ..cooovererece. 267,500 | ..cooovvrirnnns 250,000 | .....c..........250,000 |...ooeoe 3.504 3.504 |MN...... 01/09/2020. | 11/01/2044.
914455 QK 9 |UNIVERSITY MICH UNIV REVS.......ccooiiiiirrinerieiiesiseesssiseissesiesesneens. | reeens . ...248,340 |..115.514 ...248,355 ..215,000 ....233,763 [GH7) | [T IR PO 5.000 |...... 2.200 |AO...... . 04/19/2018. | 04/01/2024.
917567 EX 3 |UTAH TRAN AUTH SALES TAX REV.....ccoimivriiririerineeienieeessssiessenens | reeens . ....500,000 |...106.480 ...532,400 | ... ..500,000 | .... 10800,000 | oo e [ | | 3.443 | ...... 3.443 | JD....... . 11/07/2019. | 12/15/2042.
917567 EY 1 |UTAH TRAN AUTH SALES TAX REV.....ccoumiuirieirerinrineeieniseissenssessnens | reeens e L2 LE FE i | i 250,000 |...108.477 | ..cccvvirrrnecn 271,193 | v 250,000 | ..ovvvcrirnen 250,000 |......... 3.393 |..... 3.393 | JD....... 11/07/2019. | 12/15/2036.
92812V K6 2 |VIRGINIA ST HSG DEV AUTH......couiiiiiiniiiiiiissiissssisssnsssssssssnssssnnsnns | ceenae ...250,000 |...101.498 253,745 250,000 250,000 | oo | e | s || 2956 | ... 2.956 |MS...... . 09/25/2020. | 09/01/2045.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations .. v 15,619,719 XXX . 15,488,245 | ... 113,975,000 | ..........14,761,022 | ..o 0 | o (223,605) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
313205 G3 3 [FHZSAT18 - RMBS.....oooovoeeeeieeeeieeveeseesesseeesssssseesssessssssssssssssessssnnes | avvies o 1A. ...378,016 |...107.501 2,478 MON... 05/31/2017. | 05/01/2047.
3132A5  HB 4 |FHZS4T726 - RMBS.......c.oovonieiieineierieeincesessssissessessesssseesssssssnssssnenes | sevies - ....389,809 |...106.441 1,476 MON... 05/31/2017.| 07/01/2047.
3132DV 7B 5 |FH SD8090 - RMBS.... 1A.. ....201,199 |...103.888 (206) MON... 08/17/2020. | 09/01/2050.
31376K KS 4 |FN 357705 - RMBS. 1A. 318,307 |...117.299 (1,519) MON... 04/06/2018. | 02/01/2035.
3138A4 BF 1 |FN AH2737 -RMBS.... 1A. ...112,633 |...105.009 (192) MON... 03/27/2018.| 01/01/2041.
3138AF  F4 7 |FN AI1986 - RMBS. 1A. 68,182 |...106.342 (511) MON... 08/03/2017. | 05/01/2026.
3138WH RL 8 |FN AS7690 - RMBS 1A. 12,782,313 |...109.329 (3,086) MON... 01/29/2019. | 08/01/20486.
3140FP C9 8 |FNBE3695- RMBS.... 1A. ...712,197 |...106.227 1,690 MON... 05/30/2019. | 06/01/2047.
3140GY GZ 6 |FNBH9215-RMBS 1A. ...105.943 102 MON... 06/05/2019. | 01/01/2048.
3140KP  JP 9 |FN BQ3869 - RMBS 1A. ...103.888 (1,283) MON... 09/09/2020. | 09/01/2050.
3140Q9 NW 9 |FN CA2204 - RMBS 1A. ...108.415 2,683 MON... 02/13/2019. | 08/01/2048.
3140QA NN 6 [FN CA3096 - RMBS.......ccovriumrererimeirermsissesssesssesissessssssssssesssesssssessssenes | sevsen 1A. ...108.216 8,297 MON... 03/22/2019. | 02/01/2049.
3140QE  S6 0 |FN CABBAD - RMBS.......c.coouiiririiriiicisniessisssiesessssiesssssssssensssssssssnes | coseses R 1A. ...104.920 . R (71) MON... 12/14/2020. | 09/01/2035.
3140X4  H2 5 [FNFM1148 - RMBS........o oo sissssessesssssessssssssessenens | seeien . A e | e 680,735 |...105.582 | ......ccc0oe00r.. 700,136 [ oo 663,121 | e 682,841 |......... 1,335 MON... 06/26/2019. | 12/01/2048.
3140X4 M4 5 [FNFMI278 - RMBS.......ooiiiiiiiieiieeineiieeiseise it isssssssssssesens | sesia - 1A. ...137,672 |...106.630 ...137,333 33 MON... 07/30/2019. | 07/01/2034.
31417Y 4D 6 [FNMADBTO - RMBS......orviuiiirirrireereeissrie s siesssesssesssninns | sevees - AI1TA L ... 174,549 | ...105.317 . LAT3T93 | (921) MON... 03/27/2018. | 07/01/2041.
31418C  GJ 7 [FNMA2900 - RMBS......ooviimrireiriineieniesiseisssississessessssssessssisssssens | svseees [ A11A s | s 253,308 |...103.160 | .................262,461 | ................254,421 | .o 253,549 | ......... 166 MON... 10/19/2017. | 01/01/2047.
31418U 5D 2 [FNAD7143 - RMBS.......ciiiiiiiiniiisinniisisnsssssenssesssssnssssssssssssnssnssssensansnes | vnnees R 411A..... 42,951 |..103.622 [ ..o 43,316 | i 41,802 | i 42,637 |......... 38 MON... 08/03/2017. | 07/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. .. .9,170,098 XXX 9,178,596 (V) I 10,508 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Col cial Mortgage-Backed Securities
30303K AE 6 |FRESB 2017-SB35 A1F - CMBS.......ccoovirieririiiniennrierieniesessssissiisesienes | seveens - 1A. ....250,839 |...106.981 (160) | cvvvrveerieerienns | e | e 2.930 |...... 2.852 | MON... 07/20/2017. | 07/25/2027.
3136AT  5G 5 |FNA2016-M11 AL - CMBS......ooouiirrireirerinsiieniesieeiseesssissesssessssssssnsns. | seeees - AI1TA L ...221,026 |...103.945 o 3127 | e e [ 2,944 | ...... 5.298 | MON... 04/04/2018. | 07/25/2039.
3136AY  BU 2 [FNA 2017-M15 AS2 - CMBS........coovivirimriierienirissiisssinesienissessssisssinens | cveeens [ 1A i | 77,797 | .. 110175 | coovovvveen88,140 | ..80,000 | e 78,616 | e 296 | .o | e | s 3.136 |...... 3.637 | MON... 03/27/2018. | 11/25/2027.
3137F1  G3 6 |FHMS K-065 A1 = CMBS.......ccoiiiinirininssneiseesssnississsnssssssssssnssssesssnsssssnees | seseess [ I A11A s [ 407,702 |..107.206 | .....c.........428,532 | .oooiirrr399,729 | ... 403,600 | ... [(IOLA)] I [TRRRTRIN F 2.864 |..... 2.482 |MON... 07/12/2017. | 10/25/2026.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ . . 957,364 XXX 0 1,956 0 0 XXX XXX XXX XXX XXX
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3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ . [RETORRTPRRPOPORRRIPTOTS IRVPTRRO 25,747,180 XXX 26,088,242 | ........... 23,864,452 | .......... 24,905,138 0 (211,142) 0 0 XXX XXX XXX | e 176,692 | ........ 828,475 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  HJ 4 [ATETINC. ..ottt ssnsesssnnes | siiees o . 119.266 | .................298,165 | .................250,000 | ................294,825 |......... (2,313) | coovrereirneineien | e | e 4.350 ... 1.899 [MS...... .3,625 07/21/2020. | 03/01/2029.
00913R  AD 8 |AIR LIQUIDE FINANCE SA........ccostiimirmerieriiesieisssiseriresessessenssssssesiens | sveees . . 108.947 | ...............544735 | .................500,000 | ................474,202 | ......... 4,002 | oo | e | s 2500 |...... 3.501 |MS...... .3,264 02/12/2019. | 09/27/2026.
02665W CQ 2 |AMERICAN HONDA FINANCE CORP........ FSSSTURRRT IV . ...108.800 | .................272,000 | .................250,000 | ................249,882 |......... 40 3.625 |..... 3.643 [AO...... | coovrrrne 2,039 10/03/2018. | 10/10/2023.
06051G  GL 7 |BANK OF AMERICA CORP.......ccovvirirriernireierieniseenisisssssssssssssssessanes | oevses w102, ..113.846 | .................455,384 | ................400,000 | ...............383,774 | ......... 1,850 | o [ v [ e 3.705 |...... 4.359 | AO...... 2,758 10/10/2018. | 04/24/2028.
10373Q  AE 0 |BP CAPITAL MARKETS AMERICA INC......cconirireerirenrineriesieeesnesssninns | sevee . 119508 | 298,770 | oiee0i250,000 | oirirc0i250,000 [ oo | e | e | s [ e 4234 | ... 4.234 |MN...... 1,617 11/01/2018. | 11/06/2028.
125523 AF 7 |CIGNA CORP. ..108.107 | .................180,539 | .................167,000 | ................166,951 | ......... 18 [ e [ | s 3.750 |...... 3.762 09/06/2018. | 07/15/2023.
1267H0 CH 6 |CABCO TRUST FOR TEXACO CAPITAL INC GUARA.. 196.328 | 123,300 | i 128,000 | oo 117,129 | 5,421 5.301 12/09/2013. | 10/01/2022.
149123 CF 6 |CATERPILLAR INC L A17.304 | . . 92 | e | e | 200003250 | i 3.298 09/16/2019. | 09/19/2049.
172967 LQ 2 |CITIGROUP INC ...104.002 | .. X .221, . ..219,752 856 | ..o | verrerieeeieninnins | 00027000 | i 3.021 04/04/2018. | 10/27/2022.
172967 MT 5 |CITIGROUP INC.... . . . ...100.649 | .. ) . 1:250,000 | ..veerierierieies | e | e | | 000776 [ 0.776 10/23/2020. | 10/30/2024.
20030N  AK 7 [COMOCAST CORP.......ccoomiiriiiireiiesisiss it o AR . . 154581 | ................256,604 | .................166,000 | ................212,604 |......... (2,266) | ..ooverrerreinein | cerverieeiiseinneins | 00008500 | oo 3.979 04/04/2018. | 11/15/2035.
210518 DC 7 |CONSUMERS ENERGY CO ..118.062 | .. . 249,494 | ......... 54 | oo [ [ 000 3.800 [ 3.830 10/29/2018. | 11/15/2028.
22546Q AP 2 |CREDIT SUISSE AG (NEW YORK BRANCH) ..110.961 | .. 517,609 |......... (4,503) | oo | e | 00003625 | i 2.616 07/09/2019. | 09/09/2024.
26441C  AX 3 |DUKE ENERGY CORP 111,596 | .. \ .230, . 226,276 485 [ . [ [ 203,150 | 3.423 04/04/2018. | 08/15/2027.
26824K  AA 2 | AIRBUS FINANCE BV. . . . | . ..104.975 | .. ...262, \ 245,651 1,795 [ | e [ 02,700 | e, 3.497 . . ..6,750 | 12/10/2018. | 04/17/2023.
29273R  BJ 7 |ENERGY TRANSFER OPERATING LP........ccoviiiimriiinireniersiserersiisenns o . . . ..118.130 | .................236,260 | .................200,000 | ................206,446 |......... (T18) [ v | eerveererneivenniiens [ 0008125 [, 5.875 L0484 | 12,250 | 04/04/2018. | 12/15/2045.
30231G BH 4 |EXXON MOBIL CORP........ccovvvrerrrrirnnns ..109.450 | ..oooiieern820,875 | e 750,000 | evvirirerrnn 750,000 | covvvncvinrirrirciins | e | e | | 0002992 [ 2.992 03/17/2020. | 03/19/2025.
316773 CU 2 |FIFTH THIRD BANCORP. ...103.062 AT0 [ [ [ 002,600 | e 2.826 04/04/2018. | 06/15/2022.
377372 AL 1 | GLAXOSMITHKLINE CAPITAL INC. ...107.136 (195) | cvvovvveerrverienns [ v [ 0000 3.375 [ 3.327 07/20/2018. | 05/15/2023.
438516 BW 5 |HONEYWELL INTERNATIONAL INC ...106.563 99 | e | e | 000 2.300 | e 2.344 07/30/2019. | 08/15/2024.
44107H AF 9 |HOSPITAL FOR SPECIAL SURGERY 96,467 | 241,168 | 250,000 | 250,000 | oo | s | e | e | 002067 | e 2.667 08/05/2020. | 10/01/2050.
458140 AS 9 |INTEL CORP. . A13.153 | .................282,883 | .................250,000 | ................270,892 |......... (3,866) | ...ovvvrnerrrireins | cerirererneeirineins | 0003700 | e 1.689 03/12/2020. | 07/29/2025.
46647P AU 0 | JPMORGAN CHASE & CO......... ...108.476 | .................542,380 | .................500,000 | ................504,921 |........ (1,930) | oo | eerverereeinneiseins | 0003797 | 3.379 02/26/2019. | 07/23/2024.
46647P BT 2 |JPMORGAN CHASE & CO......... 2101130 | 252,825 | 250,000 | iirer0i250,000 | e | e | e | | e 1.045 [ 1.045 11/12/2020. | 11/19/2026.
478160 CM 4 [JOHNSON & JOHNSON..... ..123.883 | ................309,708 | .................250,000 | ................249,133 | ......... 19 [ [ e [ 0:3.500 | e, 3.520 11/08/2017. | 01/15/2048.
487836 BU 1 |KELLOGG CO 113,099 [ 253,342 | 224,000 o 221,000 | 373 | e | e | 000003400 oo 3.620 03/27/2018. | 11/15/2027.
49456B AR 2 |KINDER MORGAN INC . o | . ..100.534 | ................251,335 | ................250,000 | ................247,732 | ......... 82 | oo | e | 00000 2.000 e 2.100 07/27/2020. | 02/15/2031.
57629W CH 1 | MASSMUTUAL GLOBAL FUNDING Il.....oiiurieniireireiireireiiseiseniesencens - |1 . . 112384 | ................561,920 | ................500,000 | ................499,222 | ......... 135 | o [ v [ 000 3.400 [ 3.433 03/05/2019. | 03/08/2026.
641062 AD 6 |NESTLE HOLDINGS INC ..107.810 | oo 269,525 | ................250,000 | ................ 249,975 |......... 9 3.354 2, . . 09/17/2018. | 09/24/2023.
641062 AE 4 |NESTLE HOLDINGS INC ..112.305 | .................280,763 | .................250,000 | ................257,848 |......... (1,595) | oo | cerrereneensninneins | 00003500 | oece 2763 [MS......| ccovrrrne 2,358 | o 8,750 | 03/27/2019. | 09/24/2025.
65473P AL 9 [NISOURCE INC........cceovrirmrrrrirrirnrirnns ...99.500 | .................298,500 | .................300,000 | ................299,779 | ......... T | oo [ |20 1700 [ 1.708 |FA....... 08/12/2020. | 02/15/2031.
674599 CJ 2 |OCCIDENTAL PETROLEUM CORP... BTAAT | 179,523 206,000 | e 179,523 (34,842) (191) | e v [ 4400 | 4.137 |AO...... 04/04/2018. | 04/15/2046.
68233) BH 6 |ONCOR ELECTRIC DELIVERY COMPANY LLC L7529 293,823 ... 250,000 | ..o....... 249,906 | ... 10 [ [ [ 203700 |, 3.706 | MN...... 08/07/2018. | 11/15/2028.
68389X BS 3 |ORACLE CORP ..108.796 | .................240,439 | ................221,000 | ................219,613 | ......... 330 [ | e | 2002950 | i 3.123 |MN...... 04/04/2018. | 11/15/2024.
68902V AH 0 |OTIS WORLDWIDE CORP ...105.984 | .. . . 5 | o [ [ 002,056 | e 2.056 |AO...... 02/19/2020. | 04/05/2025.
693475 AX 3 | PNC FINANCIAL SERVICES GROUP INC. ...109.783 | .. X .250, . ..249,614 B4 | oo | e | 20002600 e 2.630 |JJ....... 07/18/2019. | 07/23/2026.
69353R  FG 8 |PNC BANK NA ...112.030 ..238,022 1,509 [ v | e [ 03,100 | e, 3.908 |AO...... 10/23/2018. | 10/25/2027.
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713448  EQ 7 [PEPSICO INC......coiiiiiiirisiieisissiesssisissiessssse s sssssssesssnsssses | oessns [ [ 1,2|1.EFE.. ....749,468 |...106.819 ..750,000 ....149,547 80 2.250 2.265 |MS...... .8,438 | 03/17/2020. | 03/19/2025.
717081  EP 4 |PFIZER INC.....oivoiieiiriiieiiesieeet et isesiessse st sssssssenssessssnsans | eeens [ 1,2|1.F FE.. ...249,603 |...118.354 ..250,000 | .... - 35 | s [ e [ 3.600 |...... 3.619 |MS...... 09/04/2018. | 09/15/2028.
717081 ES 8 |PFIZER INC.....ooiioiiiiiseiciiesieeiteeise sttt sssas | eeens [ 12 [ 1F FEooi | s 249,873 |...107.881 | ..o 269,703 | oo, 250,000 | ..oovvrrrrnnn 249917 |........ 24 | o | e | s 2.950 |...... 2.961 |MS...... 03/04/2019. | 03/15/2024.
74456Q BX 3 |PUBLIC SERVICE ELECTRIC AND GAS CO i [ 1,2|1.F FE.. ....249,960 |...116.062 ....249,967 A e | e | e 3.650 |...... 3.652 |MS...... . 09/05/2018. | 09/01/2028.
75625Q AD 1 |RECKITT BENCKISER TREASURY SERVICES PLC......ccocvvvnerierireernieins [ s (o] I 1,2|1.G FE. ...199,784 |...106.947 . ...199,887 |......... 30 | e | e | s 2.750 |...... 2.767 | JD....... . 06/21/2017. | 06/26/2024.
80685X AB 7 | SCHLUMBERGER FINANCE CANADA LTD......ccocrvvmivirirnrirernnreierissinsnens | cereees (o] I 21 FFE | i 129,909 |...103.730 | ..coovvvrere 134,849 | e 130,000 | .o 129,964 |......... 18 [ v v | e 2.650 |...... 2.665 |MN...... 11/14/2017. | 11/20/2022.
828807 DG 9 |SIMON PROPERTY GROUPLP.......... B [ 1,2|1.GFE........ ...499,505 |...104.505 ..500,000 ....499,629 96 | cvvrrererireienes | e | s 2.000 |...... 2.021 |MS...... 09/04/2019. | 09/13/2024.
855244 AP 4 | STARBUCKS CORP........ccostiimtiiciiiiiiiississisiissisesiesssssssssisssiesins | s [ 1,2|2AFE..... ..216,411 | ..114.617 ..217,000 | .... ...216,580 |......... 51 | oo [ [ 3.500 |...... 3.531 |MS...... 04/04/2018. | 03/01/2028.
89236T FN 0 [TOYOTAMOTOR CREDIT CORP.......ccoviririrrereeiniierierieresseessniseniens | seveen [P T 1LEFE i | i 249,510 |...108.349 | ....ccocvvnnee. 270,873 | .ovvvrvrirenn 250,000 | ..coovrerirncen 249,723 |......... 96 | oo | e | s 3450 |...... 3.493 |MS...... 09/17/2018. | 09/20/2023.
904764  BC 0 |UNILEVER CAPITAL CORP........cocosmririmerinrineesenississessssesssssesssssisssssns | oeeens . 1.EFE.. ....247,555 |...115.824 ..250,000 ....248,078 74 B RN ISP IOV 3.500 |...... 3.622 |MS...... . 09/04/2018. | 03/22/2028.
91324P DK 5 |UNITEDHEALTH GROUP INC......ccooviviirirrinriierinirierienisssisssisssiesienens | sevee . 1.FFE.. ...250,875 |...118.897 ..250,000 | .... ...250,707 |......... (81) 3.850 |...... 3.806 |JD....... . 09/26/2018. | 06/15/2028.
92826C  AD 4 [VISAINC ...t ssssssse st nsesinsens. | sviees . IDFE. i | coerrrivernna 266,350 |...112.185 | ..cccvvirrrneen 280,463 | ...coovvrrnnenn 250,000 | ..ovvvcrirnen 264,108 | ......... (V2272 ) [T IR B 3.150 |...... 1.890 |JD....... 03/16/2020. | 12/14/2025.
92826C AL B [VISAINC ...ttt ssenisenens. | siseees . 1.DFE........ ...498,590 |...106.432 ..500,000 143 | s [ e | s 1.900 |...... 1.943 |AO...... 03/31/2020. | 04/15/2027.
95101V AB 5 |WESLEYAN UNIVERSITY ....coiiriiiriniirinisnissrsssnsssssssensssssssnssnssssssnssnens | seseens . 1.CFE........ ....250,000 |.....94.521 ..250,000 | .... ....250,000 |......... 3.369 3.369 |JJ....... 01/09/2020. | 07/01/2050.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........ccveeereisrenseesssirneenas SRR RRRIOY [FRR 15,231,551 XXX [ s 16,662,100 | ...cccoeeees 15,182,000 | ...ccooeeee 15,225,269 | ..ocovvvene (34,842) (763) 0 0] XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05492V AF 2 |BBCMS 2020-C7 A5 - CMBS.......oovureiereirieimeiisesiessessssissensssssssssenes | sevies [ A1 1AFE. s | v, 257,487 |..104.342 | .................260,855 | ................250,000 | ..cooorrirrnece 257,105 |......... (382) | cvvvuvererrerieens [ verinerneriieninennn [ 00002087 [ 1.696 | MON... 06/12/2020. | 04/17/2053.
08160B AD 6 |BMARK 2018-B5 A4 - CMBS..........oveuriineiierieeiscisneississiesieessssissisns | aevis o 1,107,250 |...119.112 .1,100,270 (3,035) | coooveriirieni | e | 4,208 i 3.854 | MON... 07/27/2018. | 07/17/2051.
36258R AZ 6 | GSMS 2020-GC47 A4 - CMBS... 504,999 |...104.783 (B15) | cvvrererermerinens [ v [ 2,124 | 2.009 |MON... 05/07/2020. | 05/14/2053.
95002R  AX 6 | WFCM 2020-C56 A5 - CMBS . . . ....257,480 |...107.382 (414) | oo [ [0 2448 | 2.106 | MON... 05/27/2020. | 06/17/2053.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . SRR 2,127,216 XXX 0 (4,146) 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Secuntles
124166 AA 7 |BMILK 1 AT = CDO..coiiiiieiierieicissiessisiesissiessesssissssssssssssessessssssens | avseses ..100.000 | ..cooeerreereernn250,000 | ooviveinren250,000 | 1everirinnni250,000 | e | e e [ |0 1.337 [ 1.318 08/27/2018. | 10/15/2031.
17305E  FR 1 | CCCIT 2014-A5 A5 - ABS ...101.083 T | s | e | 0000 2.680 | oo 2.836 03/27/2018. | 06/07/2023.
26244G  AE 5 |DRSLF 40 AR-CDO.. ...100.000 | .................500,000 | ................500,000 | .....cc.cc...... 500,000 | ..cooeioriiririnrians | e | e e [ 1321 i 1.323 08/13/2018. | 08/15/2031.
38137P  AQ 3 |GLD10 10R AR-CDO . ...100.000 | ......ccee0.....500,000 | ..cevverren 500,000 | oo 500,000 | covvevcvirrirrircries | ceveririrerirenienins | e | e e 1.338 [ 1.345 08/08/2018. | 07/21/2031.
43284B  AA 0 [HGVT 18A A= RMBS.......oiviiieriniierieriesissesssisessesiessssessssessssssssnnes | sveeees - ...106.082 1 [ | e | 2003540 | e 3.567 09/11/2018. | 02/25/2032.
802860  AA 3 |SREV 19AA - ABS......iiiiiciniiciersisesie e | oeneens e ...106.309 ® 9 [ [ 202,510 [l 2.526 11/20/2019. | 01/26/2032.
82653E  AA 5 [SRFC 20191 A= RMBS.......ooovveeverieeieeesseessieeseesesseesseesssesssesessssesseens | avveene . 2103674 | e 218,167 | 210,436 | ...............210,432 |......... (0) | covreerenrvennennn | vererneernenisninerns | 0000003200 | e 3.222 03/12/2019. | 01/22/2036.
89237) AA 4 |TALNT 201 A- ABS JROT - ...102.969 ..500,000 . T | e [ 201,350 | 1.357 06/01/2020. | 05/25/2033.
92347Y AC 8 |VZOT 2019-AB - RMBS, O ...103.657 ..500,000 | .... ...499,930 |......... 44 | | |20 3.020 3.049 03/05/2019. | 09/20/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...........cccovvinins XXX | e 3,686,585 | ..o 3,600,585 | .....cc..c. 3,600,109 0 832 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... XXX | e 22,682,356 | ............ 20,857,585 | .......... 20,944,503 | .........c... (34,842) (4,076) 0 0 XXX XXX XXX
Totals
7699999. Total - Issuer Obligations..........ccovvrererniirirnnines 37,808,159 XXX | 39,190,108 | ....cco.ce. 35,331,071 | oo 36,574,283 | ...ccoovnnn. (27,374) [ ... (342,671) | ovvvvvvrriirs (U I 0 XXX XXX XXX | e 345,979 | ... 1,184,404 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ... ..10,521,772 XXX ..10,994,022 10,252,181 | ........... 10,529,665 | .....coooovrrnnrinn 0 | s 10,630 0 0| XXX XXX XXX 29419 | . 322,395 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ... ....uiuuuiusersiersseir et seis sttt XXX | . ...4,480,435 | ... 4,114,432 | ... 0 716 0 0| XXX XXX XXX | e 10,165 | ..o 112,830 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. .........ovirivniiieriiiisiiiinnissiines 3,697,925 XXX [ s 3,686,585 | ..o 3,600,585 | . 3,600,109 0 832 0 0| XXX XXX XXX [ e 4,916 | .o 87,443 XXX XXX
8399999, GraNd TOAl - BONGS........ouveuurvesrisreseesseisessesssesss st bbbt | orenescens 56,048,359 XXX | 58,351,150 | ..covvvnees 53,298,269 | ........... 54,838,830 | ............. (27,374) | ......... (330,493) | ..o (V1 0] XXX XXX XXX | s 390,478 | ..... 1,707,072 XXX XXX
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Annual Statement for the year 2020 of the CO N S U M E RS I N S U RAN C E USA, I N C .

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

Codes 6 7 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 22,842,258 1B 6,093,593 1C e 6,217,455 1D ... 4,336,626 1E ... 3,030,735 1F s 7,212,575 1G ... 2,575,184
2A 664,145 2B 1,480,290 20 s 206,446
3A . 3B .
4A . 4B ..
BA 0 5B e 0
B 0
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Annual Statement for the year 2020 of the CO N S U M E RS I N S U RAN C E USA, I N C .

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVo
g| Number of Par Value | Rate per | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Administra- Date
CUSIP Identification Description Code | n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./AC.V. tive Symbol | Acquired
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A s 0 1B s 1C s 0 D s 0 1B 0 TF s 16 s 0
2A ) 0 2B 2C 0
BA 0 3B 3C 0
AA ) 0 4B 4C 0
BA e 0 5B e 5C e 0
B s 0
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Annual Statement for the year 2020 of the CO N S U M E RS I N S U RAN C E USA, I N C .

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

2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
001055 10 2 |AFLAC ORD......ovurieirimeineiisnsiessiessssisessesssessssessesssssssssssssssssessesssssssssssssssessessnsess | novesene | oo | veverseenns 185.000 | ..oovvrrerrernens 8,227 | ...... 44 470 L1 (0 8,228 | oo 207 (1,560) [ .ooovvrreereireene | s (1,560) | ........ 12/18/2018. | oo
001084 10 2 | AGCO ORD.....ouiirmirmiiainniesesiseste e ssensensssnns | eneians 20.000 2,062 |..... 103.090 2,062 13 517 517 | 03/20/2019.
00123Q 10 4 |AGNC INVESTMENT REIT ORD.....covtrierirririniinineiierieriieesenisssssessesssensensssssssessnns | eoverens | enn | vovevienes 112.000 179 | oo [ e (233) (233)] ........ 10/09/2018.
00130H 10 5 | THE AES CORPORATION.......otviirumerrerireireesnsisensesiesssesssssssensssssesssesssssssssssssssnnes | snenens | ane | sonereenes 160.000 92 576 576 |........ 10/09/2018.
00164V~ 10 3 |AMC NETWORKS CL A ORD......covmrmiireriiireiriieinsssssmsssessessssssessssssssassessssssssessessns | onssns 15.000 (56) (56) 04/22/2019.
00206R 10 2 [AT&T ORD...ouvirririirrireieriesiseseessesse sttt ssssssesssensssssssnsns | cenees | oee | eoneenes 1,482.000 50,879 3,083 (15,294) | vvoovveeercriens [ eevrerieenins (15,294) | .vvvverrererrerinenines 12/18/2018.
002824 10 0 |ABBOTT LABORATORIES ORD.......ccooiiimiiiiiniinniicsiesiniinsissiiesiessssssssssssisssssnnss | conviens [ oo | veveveneeas 384.000 553 | ceererverrerineninneins | rnerrennnennnn8890 | it | e 8,690 | ..o 06/22/2018.
00287Y 10 9 [ABBVIE ORD......cooiviieimririiieriesiiesisesiseesesssssssesssesssssessssssssssesssesssesssssssssssessesssesess. | sovonens | oee | eevserens 374.000 1,612 10/15/2019.
003654 10 O | ABIOMED ORD......coouuiirimmiimeimersseeiseeessessssssssssesssesss s i esssesssesssssssssssssessssnss | seseins 15.000 12/16/2019.
00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD......cccovumrrirmirniirerinisesnsiesssssesessssessessssssnses | onsenes 25.000 426 |....... 04/22/2019.
004225 10 8 | ACADIA PHARMACEUTICALS ORD.......ccvvummemmremerierineseseesssssssessesssesessessssssssssesssess | soseeens 30.000 (40| ........ 07/16/2020.
00434H 10 8 |ACCELERON PHARMA ORD.......ccotiiiiiiiiiiiiisiiciissiseississississssssssessssssssisssssns | coeeens 11.000 ()] 12/15/2020.
00507V 10 9 |ACTIVISION BLIZZARD ORD........cooumirirerirreriesieierieseesesseesessssssessessssessessssssssessnss | sovonens | oee | eovnerenes 155.000 B4 | oo |5 182 | s | 5,182 | oo 10/09/2018.
00508Y 10 2 |ACUITY BRANDS ORD.....ccosiurimmremeireeiseiseessessssssessesssssesssssssssssssessssssssssssssssssess | aevsees 10.000 5 (169) | ........ 08/14/2019.
00724F 10 1 |ADOBE ORD......cooviviririeiiiniriesierisesssisssiesiese s ssessssssessssssssssssssssnsssessns | nonseens [ oo | vevesneeens 109.000 | weovevrvvrrirs 54,513 |..... 500.120 | oo 54,513 ..18,564 18,564 |....... 10/09/2018.
00751Y 10 6 |ADVANCE AUTO PARTS ORD......ctvuurmrirreieeisnissesesssesssesssessssssssssssssesssesssssessssens | seveens 7.000 1,103 |.... 157.510 1,103 6 (19) (19) [ ..o 10/09/2018.
00766T 10 0 |AECOM ORD.....coooiiiiiiiiiiiicsiesiiiisiss bbb sssensies | eniiens 40.000 1,991 | ... 49.780 1,991 266 266 |....... 10/09/2018.
007903 10 7 | ADVANCED MICRO DEVICES ORD.......ccoouevirrirrereisinsersererssssenssssssessesssessssesssnssns | sovesene oo | veverneeens 249.000 | ..ooovoririnnes 22,836 | ...... 91.710 | oo 22,836 ..10,697 10,697 |........ 07/16/2020.
008252 10 8 | AFFILIATED MANAGERS GROUP ORD........ccouiiiieierinrinecsersssssnessessssessesssssssssens | eseenns 13.000 | coovvrverrnerennnn 1,322 000101700 | o 1,322 | e LTT6 | e 5 220 220 |........ 10/09/2018.
00846U 10 1 |AGILENT TECHNOLOGIES ORD........cccomrviirirrirriirienirineniresessesssssessssessenssssessssssssies | vereeens 78.000 56 | oo [ s 2,588 | .o [ i 2,588 | ... 10/09/2018.
00847X 10 4 |AGIOS PHARMACEUTICALS ORD.........ccvtrurimerrmrimeerenssesssessesssesssseesssssssssesssesssnenss. | aeveens 15.000 (66) (66)|........ 06/28/2019.
00912X 30 2 |AIRLEASECLAORD......... 15 10/09/2018.
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD 285 .| 12/18/2018.
00971T 10 1 | AKAMAI TECHNOLOGIES ORD.........ctiuuiurrirmiineiseissiesesssesssesissessssssssssssssssssssssssenns 10/09/2018.
011659 10 9 | ALASKA AIR GROUP ORD.......coomivirrirrireiniieeisiesieseesessesssssssssesssesesssssssssssessesssnnes | coveven 11 10/09/2018.
012653 10 1 |ALBEMARLE ORD. 46 10/09/2018.
015271 10 9 |ALEXANDRIA REAL ESTATE EQ REIT ORD......ccovviiireririnirnieisneieeiesisseessenssisssssinns | veveenes 113 10/09/2018.
015351 10 9 | ALEXION PHARMACEUTICALS ORD.......cvuumreririirirerimnerersesssesssessenssssssessesssesssenes | coveeens .. | 10/09/2018.
016255 10 1 |ALIGN TECHNOLOGY ORD .| 10/09/2018.
017175 10 0 |ALLEGHANY ORD et | e 45 10/30/2017.
018581 10 8 | ALLIANCE DATA SYSTEMS ORD......cveummrirrrmerimrineeserssssssesssessssesssssssssssessesssssssssssns | soseees 2 10/20/2020.
018802 10 8 |ALLIANT ENERGY ORD.......ceiiriiiririieriiieirerssisssessssissssssessssssessessssssssessssssssssssessans | sevenens B8 | e [ (147) (147) [ .ovenee 06/22/2018.
01973R 10 1 |ALLISON TRANSMISSION HOLDINGS ORD.......cvermremermmerimerireessersssssmersesssesesssessesnns | weneens 20 | o | s (156) (156) | ........ 10/09/2018.
020002 10 1 | ALLSTATE ORD...couuiiriiiriireiineisseessssesisessse s sssssssssses st ssssssssssesssesssessssssssisns | eseens 131 | oo [ e (156) (156) | ........ 09/28/2017.
02005N 10 0 |[ALLY FINANCIAL ORD.....cotiiuiririrrirrirmiissieesiesiesessesssssessesssessssssssssssssssssssesssenss | vereeens I 80 536 536 |........ 10/09/2018.
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD.........ccstruurvmerrerirrereesssissessesssssessesssssssssssssneses | woeeens 25.000 3,249 |..... 129.970 370 370 |........ 10/09/2018.
02079K 10 7 |ALPHABET CL C ORD.....ccttiuiuirirririiierinssiesiesissesessessssessesesssssssssessssesssessssssssssens | soveens ..1,751.880 ..25,283 25,283 |........ 12/15/2020.
02079K 30 5 |ALPHABET CL A ORD......coitiiiririrrireeseeisessesiessessesssssssesssessssssesssssesssssssssssssenss | seveens ..1,752.640 ..26,448 26,448 | ........ 10/15/2019.
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Annual Statement for the year 2020 of the CO N S U M E RS I N S U RAN C E USA, I N C .

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
02156B 10 3 |ALTERYX CLA ORD.....octiiiiiiieiiiieiinsiciesisssisssiessesssesessssssissssessesssssessssssssesssssnsss | ossees 15.000 1,827 |..... 121790 | oo 1,827 | e 1,637 | e 326 326 | ... 06/28/2019. | ..oocvvrriree,
02156K 10 3 |ALTICE USA CL A ORD......cooiririerriirieriesieseseesssssessessessssesssssssssssesssessssenssssssssssas | seveens 76.000 2,878 | ...... 37.870 740 740 | ... 10/20/2020. | ..o
022098 10 3 |ALTRIA GROUP ORD........coviimrierierirrirneiinsiserissiesissessssisssssssssessssesssssssssssesssnssnsssns | evvnnees | oee | cerereersn03.000 | i 16,623 | oo 41.000 1,034 (2K 1510) R (2,860) 12/15/2020.
023135 10 6 | AMAZON COM ORD.....ccoiummrimiriirirerirreseisssieesiesiesessessssssssessessessssssssssssssssesssnsssenss | covevens ..3,256.930 124,395 | ..o | e 124,395 | ..o 04/17/2020.
023436 10 8 |AMEDISYS ORD.......coovrvrirrrirernerinnriensesisseessnsssssenssssssesssssssssssessessssessssssssssssessens | vossvene | eon | cvneerenninn10.000 [ s 2,933 [ 293.330 | v 2,933 | e 2,107 | s 826 826 |....... 07/16/2020.
023608 10 2 | AMEREN ORD.....coiiiiimiiriiiiseisresissssssesssssessessssssessssssssasssssssssssssessesssssesssssssssessessons | seenens 59.000 118 T | e | e N 10/09/2018.
02376R 10 2 |AMERICAN AIRLINES GROUP ORD..........cocieirimerirerirneeneesnsissersesssesssessssssssessssenes | wnenens | ane | soveveenes 100.000 10 (1,291) [ oo | s (1,291) 10/09/2018.
024835 10 0 | AMERICAN CAMPUS COMM REIT ORD......coooooiviimriiiniieniieseisessisessisssessesesesneees | cereeens 35.000 86 | .o | e (149) (149) | ........ 10/09/2018.
025537 10 1 | AMERICAN ELECTRIC POWER ORD........ceociviirmerieriineieesssineriesssesssensssesssesesssnes | coveeens ..115.000 327 (1,290) [ voooverrerrrireere | e (1,290) | ........ 12/18/2018.
025816 10 9 | AMERICAN EXPRESS ORD.......ecoierriuiererieeiseisessssssessesssesesesssssssssssesssessssssnsins | seseenns 128,000 | oo 15,476 [...120.910 | oo 15,476 220 | oo | s (458) (458) ] ........ 10/09/2018.
025932 10 4 | AMERICAN FINANCIAL GROUP ORD........coiirmiirrirererrnesirnnsssssssssessssssssesssssssssensens | sevenene 15.000 1,314 58 | s [ (330) [REI) N — 06/22/2018.
02665T 30 6 |AMERICAN HOMES 4 RENT CL A REIT ORD......ccovivuririieeieiseesessssiessssensssesssssns | eveees 65.000 1,950 13 246 246 | ... 10/09/2018.
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD.........covtvviririrnrirnnrisenrirssssssssisssssnensiens | vevvvins | oee | cevevinens 184.000 6,966 236 (VY4 RN (2,478) | ........ 08/14/2019.
03027X 10 0 |AMERICAN TOWER REIT......coiiirieririeiiierierieseseesssssesiesssesssssssssssssssesssessssesssssnns | sovonens | ooe | eevenerees 107.000 | ..ovvvvrvrerrnnn 24,017 | .....224.460 | oo, 24,017 483 [ oo | e (574) (574) | ........ 10/09/2018.
030420 10 3 | AMERICAN WATER WORKS ORD..........cotruurirerimeimiesensasiessessesssesessssssssssssssssessssens | sesees 37.000 5,678 80 | covvrerereereniseienes [ e 1133 [ 06/22/2018.
03064D 10 8 |AMERICOLD REALTY ORD......cooivirierieiirieiiieriereiessssissisessesssesssenssssssesssesssesssenes. | vereeens 50.000 1,867 42 114 06/28/2019.
03073E 10 5 |AMERISOURCEBERGEN ORD...........cecumirmmrimrimiereisnsiessenssessssesssssesssesssessssssssssnns | seveens 40.000 3,910 68 10/09/2018.
03076C 10 6 | AMERIPRISE FINANCE ORD.......cccsiuiiiiiririiicirniieiessssiessssssesesssssssssssesssssssssesssssnsses | vevsenes 35.000 6,802 143 10/09/2018.
031100 10 0 |AMETEK ORD RO PO 59.000 7,135 42 10/09/2018.
031162 10 0 |AMGEN ORD....coouiiiiinireiineeinesiesiseisesssssssssesssssessssssssssssesssssssssssssssssssssssesssnssss | neessens [ oo | veverneenns 131.000 | .ovrvvriirennnnn30,120 | ....229.920 | oo 30,120 838 10/09/2018.
032095 10 1 |AMPHENOL CL A ORD 71.000 9,285 71 .. [ 10/09/2018.
032654 10 5 | ANALOG DEVICES ORD........covurieimeemirrerinseienssissessssssssessesssssssssssssssesssessssessanssns | consenns | eon | oneesonsennd 90.000 | covvvvvrierennnnn 13,296 | ... 147730 | oo 13,296 223 .| 12/18/2018.
03272L 10 8 | ANAPLAN ORD.....ccovurrieriiieireiieienieseesssisesessseenes 35.000 2,515 2,515 964 964 |........ 07/16/2020.
035710 40 9 |ANNALY CAPITAL MANAGEMENT REIT ORD 303.000 2,560 285 10/09/2018.
03662Q 10 5 |ANSYSORD......cccovvvunece 15.000 5,457 [.....363.800 | ...oovvvrirereeene. BABT | e 844 | s [ | e | s 1,596 | .o | e 1,596 [ .oovveeeererierieeieenns 08/11/2017.
036752 10 3 |ANTHEM ORD........cooiiiiiiiiiirienireesteissiessiesssesessssssssssssesssesssssssssssssssesssesssssssnnses | connnne | v | vnvevenniond 54.000 | .ooovvrririnnne 17,339 175 938 12/15/2020.
03676B 10 2 |ANTERO MIDSTREAM ORD.... 73.000 563 (37) 12/15/2020.
037411 10 5 |APACHE ORD 95.000 1,347 | 14180 | el 134T | e 1,502 | e | e [ | e (155) 12/15/2020.
03748R 74 7 |APARTMENT INVST MGT CL A REIT ORD 41.000 216 1,556 (1,952) [ coovvrcerrineie | s 11/13/2020.
03750L 10 9 |APARTMENT INCOME REIT ORD... 41.000 1,575 19 .| 12/15/2020.
03768E 10 5 |APOLLO GLOBAL MANAGEMENT CL A ORD. 45.000 2,204 45 (97) (97) 07/16/2020.
037833 10 0 | APPLE ORD.....cotriuiermeimeirersensiessessseeseesssssssssessssssssssssssssssesssesssssssssssssssssesssasssnnnss | conenne | eon | ovvvnes 3,426.000 | .coooervrrrrnns 454,596 2,767 ..27,505 27,505 |....... 04/22/2019.
03784Y 20 0 |APPLE HOSPITALITY REIT ORD......ccvviirriiirmriernimeierisesiesssssesssssenssssssssessssssssesssens | onsees 21.000 271 6 (70) (V(0)] o 08/11/2017.
038222 10 5 | APPLIED MATERIAL ORD.......coouevirririermirinersersessseesesssssssessesssnessenssssssesssssssssssensns | novesene [ oo | veverneeens 205.000 | ..oovverierinnne 17,692 LT [ IS S £ T RN IR BAT8 | oo 10/09/2018.
038336 10 3 | APTARGROUP ORD.......coovuumiriimriiiiiseiinssisnssisssssssssesessessssssssssssssssssesssssnens | cosevens 13.000 1,780 19 277 277 | s 06/22/2018.
03852U 10 6 | ARAMARK ORD.......coouiiiriiiiiiiieiieri st esssnesssssesssssssens. | sereeens 60.000 2,309 26 | oo | s (295) (295) | ........ 10/09/2018.
039483 10 2 |ARCHER DANIELS MIDLAND ORD.......cvurmrimrimeermeresersenssessseesssssssssesssessssssssssssnssnss | seeesene [ oo | veverneeens 133.000 | .oovvercrirrirnnns 6,705 192 540 540 | ... 10/09/2018. | oo
03966V 10 7 |ARCONIC ORD......ccouriumririiiirierisriseiesiinsssesssesessessssssessesssessssssssssssssssesssessssessssnsens | soveens 25.000 745 21 211 | 10/09/2018. | ..o
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

[AXAE

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
040413 10 6 |ARISTANETWORKS ORD........cocviiriirriiiririnieisnsieiesssseessssssesessssssssssessessssssesssssensss | sevenens 17.000 4,940 |..... 290.570 4,940 | e 39T [ | e [ | e 1,482 | o 10/09/2018. | ..o
042735 10 0 | ARROW ELECTRONICS ORD.......covvemiemmrimrrienirenissessesassssessesssesssssssssssssssessessssenss. | ovesens 12.000 1,168 | ...... 97.300 | oovorerrerieri 1,168 151 08/11/2017. | oo
044186 10 4 | ASHLAND GLOBAL ORD......cvuuierreriiniinesseeisesesessssssssssesssessssssssssssssesssesssssssassins | eseens 15.000 1,188 | ... 79.200 1,188 17 40 10/09/2018.
045327 10 3 | ASPEN TECHNOLOGY ORD.......cvurrirrimiieirierirereiiesssissisesssesssessesssssssesssssssssssenees | coveven 20.000 2,605 |..... 130.250 2,605 186 10/09/2018.
045487 10 5 | ASSOCIATED BANCORP ORD......covvimemmrimermeriensssesenssssssessesssessssessssssssssesssesssenss | soseees 45.000 767 | ... 17.050 767 32 | e | s (225) 10/09/2018.
04621X 10 8 [ASSURANT ORD......cooiiririireimiiciiesisissisiessssse e sssssessessssissssssssssassessessssssessssssssensns | onssns 10.000 1,362 |..... 136.220 1,362 26 51 06/22/2018.
049560 10 5 |ATMOS ENERGY ORD.....ccmtruuirmerirerireesinisseisersessesssessssssessesssesssessssssssssssssnsssenss | sovesen 23.000 2,195 | ...... 95.430 2,195 B4 | oo | s (378) 06/22/2018.
052769 10 6 | AUTODESK ORD......ciiruiimimmiineeieesnesisseisessasssseessessssesssssssssssessssessssssssssssssssssssssessss | soseens v | 8000 | i 13,740 |10.0.305.340 | i 13740 | 8,829 | | s [ e | e 5,485 | .o 10/09/2018.
053015 10 3 | AUTOMATIC DATA PROCESSING ORD........coovurimririermnimeiserinsssesesssessesssessesssesssenes | coveeens 382 599 10/09/2018.
053332 10 2 |AUTOZONE ORD......ccomiummirimrereisseesssisesisesessessssisss s st ssssssssssssnsssssssssns | eseens 5.000 5,927 |..1,185.440 5,927 (23) 10/20/2020.
05338G 10 6 |AVALARA ORD......octiiiiiiiiieisissiess it ssssssns | nevsanes 15.000 2,473 |.... 164.890 2473 | i 1,257 | oo [ | s | e 1,216 | e 04/17/2020.
053484 10 1 |AVALONBAY COMMUNITIES REIT ORD 36.000 226 10/09/2018.
05352A 10 0 |AVANTOR ORD 80.000 04/17/2020.
053611 10 9 |AVERY DENNISON ORD.......covriiirimrimiemriiiiesienissessessssssessesssesessssssssssssssessesessenss. | coveeens 15.000 35 08/11/2017.
053807 10 3 |AVNET ORD.....cotiiuiiriimeineiseessstse st isessssssse sttt sssssssssssenisenes | eseinns 11.000 9 08/11/2017.
05464C 10 1 |AXON ENTERPRISE ORD.......cvvumiririrriiieiirisiiesiesiiessesisssesesssesssessessssssssessessssnens | voreeens 16.000 10/20/2020.
05541T 10 1 |BGC PARTNERS CL A ORD........cocoiruuirmriririeienissisesiessssssseesssssssssssssssssesssssssssssns | oveses 70.000 280 12 | s | e (136) (136) | ....ove. 04/22/2019.
05605H 10 0 |BWX TECHNOLOGIES ORD [V I 18.000 1,085 14 (32) (32) [ .. 06/22/2018.
05722G 10 0 |BAKER HUGHES CL A ORD [V [0 160.000 | ..oovvrrerrernens 3,336 L LT [ T (765) (765) | ........ 10/15/2019.
058498 10 6 | BALL ORD......otiuuieuieuiiieiineeiseeseesesssse sttt esssnissnsns | ensins 82.000 7,641 49 | s | e 2,338 | oo | e 2,338 | ....... 10/09/2018.
060505 10 4 | BANK OF AMERICA ORD.......oevuiivimrimiimiriiiiesiesissesseissseesssesssesessssssssssssssessessssnss. | coveeens [V 1,585.000 | .coovvvrrvernenne 48,041 1141 (7,782) | oo | s (7,782) | ........ 12/18/2018.
062540 10 9 | BANK OF HAWAII ORD.......cooivimrimirmeiiiriesieseseesssisssssessesssessssssss s ssessssessessssssnns | oseeens 9.000 690 24 | o | s (167) (167) | ..covee 06/22/2018.
064058 10 0 |BANK OF NEW YORK MELLON ORD.......cccvmiuiirriirriiiiernsicirerisissesssesssssssensssienss | eevenens R R 132.000 | .oocvririiniiinne 5,602 164 (1,041) | oo [ e (1,041) 10/09/2018.
06417N 10 3 |BANK OZK ORD 30.000 938 32 23 .1 10/09/2018.
06652K 10 3 |BANKUNITED ORD.......osveuieriieirecireenerissesenseseseenns 25.000 870 23 (45) 04/22/2019.
071813 10 9 |BAXTER INTERNATIONAL ORD. ...8,024 93 | o | e (338) (338) | ...ene 11/30/2017.
075887 10 9 |BECTON DICKINSON ORD.. . ..16,014 205 (1,392) [ oo | s (1,392) . 10/09/2018.
084423 10 2 |WRBERKLEY ORD......civiiiiiireriiisirsiersessiesssisssesssisss s ssessssssssessssssssssssessns | seenens 1,661 12 (67) (67) [ .everee 08/11/2017.
084670 70 2 |BERKSHIRE HATHWAY CL B ORD.......oevtrriiieieinirierieseieesesissessesssesssessenssssssessns | coveeens [0 I 403.000 | .ooveerrirrinns 93,444 [....231.870 | ..o 93,444 | il TT,238 | s [ e | vt | e 2,896 | oo | e 2,896 | .o 04/17/2020.
08579W 10 3 |BERRY GLOBAL GROUP OROD.... 35.000 1,967 305 305 10/09/2018.
086516 10 1 |BEST BUY ORD JOO 60.000 5,987 129 719 719 | 03/20/2019.
08862E 10 9 |BEYOND MEAT ORD.......cccotrmmiimerinrirseseessssssessesssesssseessssissssssssssessssessssssssssssssnsssnens | aeveens 15.000 1,875 740 740 | ... 04/17/2020.
090043 10 0 |BILL COM HOLDINGS ORD........ccoviurirmrininirrineissisesesssssessssessssssssessssssssessssssssssssens | sennnens 14.000 1,911 304 304 |..... 10/20/2020.
090572 20 7 |BIO RAD LABORATORIES CL A ORD........ccoovvuuirimrimrineniisssensessessssesssssssssssessesssseess. | oveeens 5.000 2,915 |.....582.940 | oo 2,915 | e LA | s | e [ e | e 1,065 | oo | e 1,065 [ oo 10/09/2018.
09061G 10 1 | BIOMARIN PHARMACEUTICAL ORD......cooouivirmivireriiniiseseisessssessssssssssssessssssneess | seeeens 45.000 3,946 141 141 | ... 10/09/2018.
09062X 10 3 |BIOGEN ORD.....couvirirmiiiiiiieriesisseisssiesiesiesesssssssise st ssesssssssesssenees. | eoveens 28.000 6,856 (1,863) [ ..o | e (1,863) | ........ 04/17/2020.
09073M 10 4 |BIO TECHNE ORD....coiiuuiirrireirneiseisesiesiseesesisssse st sssssessssssssssssssssssns | ession 7.000 2,223 9 686 686 |....... 08/11/2017.
09215C 10 5 | BLACKKNIGHT ORD....ccootuiirimririiiiiiiiesiesissisesiessiesssesessesssssessssesssesssssssssssnsssnes | vereeens 35.999 3,180 859 10/09/2018.
09247X 10 1 |BLACKROCK ORD.......ccoremmrimnirirrireeseessnissessessessssessssssssssessesssssssssssssssssssssssnsssenes. | seveens [V 32.000 | oo 23,089 465 | oo | e 7,003 | oo 10/09/2018.
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093671 10 5 [HE&R BLOCK ORD......ociiiiiiiiiiieiesisisisssssssssss e essssssses s sssssssssenssnns | nevsnes 50.000 52 | s [ s (381) (381) [ .oueree 10/09/2018. | ..o
09609G 10 0 |BLUEBIRD BIO ORD. 15.000 | o849 | 1043270 | o849 | 2,084 | s | e | e (667) (667)] ... 10/09/2018.
097023 10 5 |BOEING ORD... 226 (12,287) ... [ 10/15/2019.
09857L 10 8 |BOOKING HOLDINGS ORD.........cccouveervmrrierirrirrrisrninerienisenessssssssssssessesssssssnsssssnes | convens | oo | voverrnennen 90000 [ viiiiiiieiiinnnn 20,045 1.2,227.270 | coovocrennrnei 20,045 | e 16,835 | e [ | e | e 1,562 | ..o .1 10/09/2018.
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD......c.ovveriermrinerisrriersenensesssissssssssnees | eveeen 43 562 10/09/2018.
099724 10 6 |BORGWARNER ORD.......coimririiriireriiisiresseisesssessssssssessssssssesssssssssssssessasssessesssssses | senenens . 40 | e | s (280) (280) [ ... 09/24/2018.
101121 10 1 |BOSTON PROPERTIES REIT ORD......cccvvuuirimririemeisirserierssesesesssssssensesssesssseessssnns | seveees 3,781 | ... 94.530 3,781 157 (QIEK) | R B (1,733) | coovvee 10/09/2018.
101137 10 7 |BOSTON SCIENTIFIC ORD s [ || e 280.000 | ...cooovriicrianne 10,066 | ...... 35.950 | ..o 10,066 (2,596) | ..ovvvcirinrins | s (2,596) | ........ 10/09/2018.
105368 20 3 |BRANDYWINE REALTY REIT ORD.....ccovvviirirriririrrinsrierieresseessessensessensssesssssnsies | seveens 45.000 536 | ... 11910 | oo 536 34 | | e (173) (173) | cvvevee 04/22/2019.
109194 10 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD.......evurirrmeirersnesnerereesssissessesssnsssens | seveees 11.000 1,903 |..... 172.990 1,903 250 250 |........ 06/22/2018.
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD......ccvviuriririiierisireirrisesssisssissssssesssssessessssssssessnes | serenene 17.005 616 | ...... 36.205 | oo 616 (51) (51) [ overee 06/15/2018.
110122 10 8 |BRISTOL MYERS SQUIBB ORD........ccevimrimermmrrieeiensssisensssssssssessesssssessssssssssssseses | sevinens | one | eevseenes 510.000 | ..ovvveurrrinnes 31,635 | ...... 62.030 | .coovrercireninns 31,635 918 (G0 R (1,102) | ........ 11/20/2019.
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD..........ccoevuiiiriiniiieiisiiesissississiisesieseienes | oneiens 75.000 1,241 | ... 16.550 1,241 A3 [ | (380) (380) | ....e. 10/09/2018.
111337 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD..........cotvumrimmrireriieermnirseessesereesesseesenens | vereeens . 20.000 3,064 |..... 153.200 3,064 , 44 593 593 |........ 08/11/2017.
11135F 10 1 | BROADCOM ORD......coiiimrimrireiseesessesssesesseessssisse s sssessssssssssssss s sssssssssssssssssssssssnns | soeeens B I 85.000 | .oooeerrrirnnne 37,217 |.... 437.850 | ..o 37,217 | o 20,800 1,135 10,356 10,356 |....... 10/09/2018.
115236 10 1 |BROWN & BROWN ORD......coeiiiiiimririiiiesiieiesissisiiessisssesssessssssesssessenssesesnsses | seveens 48.000 17 381 381 ... 08/11/2017.
115637 20 9 |BROWN FORMAN CL B ORD.....cotriurrimrirrireeseinsniesiessssesssssssssessessesessssssssssensnns | seveens 43.000 30 509 509 |........ 10/09/2018.
117043 10 9 |BRUNSWICK ORD.......oooiiimiirmiiniiieiieisseissssisses st sssssssssessssssssssssssssssssesssnns | avvsens 25.000 25 407 407 |........ 10/09/2018.
122017 10 6 |BURLINGTON STORES ORD 20.000 670 670 10/09/2018.
12503M 10 8 |CBOE GLOBAL MARKETS ORI 30.000 AT [ | i (804) (804) 10/09/2018.
12504L 10 9 |CBRE GROUP CL A ORD 80.000 114 114 | .. 10/09/2018.
12508E 10 1 | CDK GLOBAL ORD........ccoirimimrinrineesensseissenssssssssssensesesessssssssssssssessssesssssssssssssssess | soeeens 14.000 8 (40) (40| ........ 08/11/2017.
12514G 10 8 [CDW ORD....oouiiuiiiieciiiiieiisisesisis st snssiens. | sesnies 40.000 B2 | e [ e (442) (442) | ........ 10/09/2018.
125269 10 0 |CF INDUSTRIES HOLDINGS ORD 16.000 19 | s | s (144) (144) | ........ 10/09/2018.
12541W 20 9 |CH ROBINSON WORLDWIDE ORD 37.000 57 580 580 10/09/2018.
125523 10 0 [CIGNA ORD......ovomiiriiiiiieririseissiissie it ssssssesssnsssnssns | sevenens | oe | cevvererioens 74.000 | .o 15,405 |..... 208.180 | ..ccovvvrrirerren 15,405 | i 3 273 273 12/20/2018.
12572Q 10 5 |CME GROUP CL A ORD........ccouiiiimirierineniseesssssssessessesessesssssssssssesssessssesssssssssssessns | sevnens | ee | sesessessens 83.000 | .covoerrrrirnnne 15,110 182.050 490 [QIRSEST0) R I (1,550) | ........ 10/09/2018.
125896 10 0 |CMS ENERGY ORD.....oiivirmirirmiiiirrissiesnsssssssssssssssssssssesssssssssssssssesssssssssssesssinns. | aovenes 51.000 3,112 83 (93) (93) [ ... 08/08/2018.
126408 10 3 | COX ORD....ouviriireimiieeriesiese sttt | serinens ....16,789 192 | e [ s 3,402 | oo | e 3,402 10/09/2018.
126650 10 0 |CVSHEALTH ORD 17,827 510 (1,275) (1,275) 04/17/2020.
127055 10 1 |CABOT ORD 673 21 (40) (40) 04/22/2019.
127097 10 3 | CABOT OIL & GAS ORD.....rvrmririrerinseiseesesssssesessssssssssessesssssssssssssssssssessssessssssns | avvonens | one | eeveneeees 105.000 | .ooovvrrerrernnnns 1,709 A2 | s | e (119) (119)| .. 10/09/2018.
127190 30 4 |[CACIINTERNATIONAL CL A ORD.....cooivviriireriiisererisisesssiesssssseessssssessesssessssesssessans | onnsee 5.000 1,247 28 | s | s 28 04/17/2020.
127387 10 8 |CADENCE DESIGN SYSTEMS ORD 68.000 9,277 |1 136.430 | vvecvrenrncenn D277 | e 2,827 [ o | v [ e | e 4561 | e | s 4,561 |.. 10/09/2018.
133131 10 2 |CAMDEN PROPERTY REIT ORD 15.000 1,499 49 (93) (93)|. 06/22/2018.
134429 10 9 |CAMPBELL SOUP ORD......tviuiiiriiiirinisriieiisssiessenissssssssssssssessesssssssssssssssnssiens | seveens 45.000 2,176 63 (48) (48) ] ........ 10/09/2018.
14040H 10 5 | CAPITAL ONE FINANCIAL ORD.......ovvuuirimririereesssineisenesesessessssisssssesssessssesssssssessnne | neessene [ oo | veverneenns 100.000 | .oovvvrrerrirnnnns 9,885 100 | oevvrerriceierieees [ e (406) (406) | ........ 10/09/2018.
14149Y 10 8 | CARDINAL HEALTH ORD........cooivirrietiiiiiniierisesisseissiesssiesiesesssssssassssessesessssssnies. | sereeens 75.000 4,017 145 224 224 | ... 10/09/2018.
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142339 10 0 |[CARLISLE COMPANIES ORD......c.ovuiiriirriiimiererisieesesisisssssessssessessssessesssssssssssseens | onsses 11.000 1,718 | ... 156.180 1,718 23 (62) (62) | ..oenee 08/11/2017. | oo
143130 10 2 | CARMAX ORD.....coiuiviermrineineiisssiesiesiseesssssssse st sssssssssssssessessesssssssssssssssssssenes | sevenens 45.000 | ..o 4,251 | L 94.460 4,251 306 10/09/2018. | ..o
143658 30 0 | CARNIVAL ORD......cooiiimiimiiiiineiieisesise s ss st essssses s issssesssenes | aeviees 114,000 | 2,469 | L 21.660 2,469 11 .. | 12/15/2020.
14448C 10 4 |CARRIER GLOBAL ORD....... s | e | e 159.000 | 5,996 | 37.710 5,996 25 | s [ s 2,883 | s .. [ 11/26/2018.
146229 10 9 |CARTERS ORD.....coouiiirirriieeieiseisesisssisssessseesss st sssssssssssssssssssessssssssssssssnns | sessens 10.000 | ovovevvrrirrcrennn 941 | L 94.070 941 (S P TN (153) (153) | ...vnee 08/08/2018.
146869 10 2 [CARVANA CL A ORD.....cviiiireriiisciresisisisesie st ssesssssessesssssns | vonssee 10.000 2,395 239.540 2,395 | i B26 | s e | s | e TAT5 | e | e TAT5 | e 06/28/2019.
147528 10 3 |CASEYS GENERAL STORES ORD.. . SOOI IO 10.000 1,786 |..... 178.620 1,786 13 196 10/09/2018.
148806 10 2 | CATALENT ORD.....coiiiiiiiiireiieineiessisesisessse et ss s seessesssnsinns | aeviees 35.000 3642 |..... 104.070 3,642 | e 1540 | s e | s [ s 1,672 [ e 10/09/2018.
149123 10 1 | CATERPILLAR ORD....ovviiviriiriirieiieeieniseesesisesiessesssessssssssssessessessssssessssessnens | sevenens [0 103.000 | .cveverrrcrirs 18,748 |..... 182.020 | oovvvvrerirens 18,748 A28 | s | e 3,537 | o 10/09/2018.
150870 10 3 | CELANESE ORD.....ccoiiuuiieiieiieiieeiseisensssssessesssssessssssssssssesssesssssssssssssssssssessssnss. | aevsees 35.000 4,548 |..... 129.940 4,548 87 239 10/09/2018.
15135B 10 1 [ CENTENE ORD...ccoiiiiiiiiieiiiicisiseisssissss st sssss e sssssssssessssssssensnns | nessnes R R 123.000 | .oocvveririiienne 7,384 | ... 60.030 7,384 633 10/09/2018.
15136A 10 2 | CENTENNIAL RESOURCE DEVLP CL A ORD.......cootvemrieerrineenerssessessessssesssssssssnes | woeeens 45.000 68 | .o 1.500 [ v B8 | oo een80 [ i s | e | s (140) 04/22/2019.
15189T 10 7 |CENTERPOINT ENERGY ORD.....cooviiiiiriirriiniiieiieeiseissssssssesssesssesssssssssisssssesssenes | coeeens [0 120.000 | ..ovvvcrirrirens 2,597 | ... 21.640 2,597 89 | o | s (676) 10/09/2018.
156700 10 6 |LUMEN TECHNOLOGIES ORD........covvureririemiiiiieriersrsessesssssessesssesssssesssssssssessseses | seveens 230.000 2,243 | ... 9.750 2,243 230 | oo | e (796) 10/09/2018.
156727 10 9 |CERENCE ORD 8.000 804 |..... 100480 | .oovvenrerirneeieens 804 623 10/09/2018.
15677 10 8 |CERIDIAN HCM HOLDING ORD 30.000 3197 |..... 106.560 3,197 775 07/16/2020.
156782 10 4 |CERNER ORD.....coouuiiiiiiieeieieimeiisstise st sssss st ssssssessessesssssesssssnsssnes | sevenens 77.000 6,043 | ...... 78.480 6,043 55 392 10/09/2018.
15872M 10 4 | CHAMPIONX ORD.....ouvvommriirminimerisessiessisesssessssessssss s ssssssssssssssssssnnnes | aovines 20.000 306 | ... 15.300 | .ovvciveriiniinnd 306 | ovvrrriennennneBA8 | i e | s | (370) 04/22/2019.
159864 10 7 |CHRLSRIVER LABS ORD............... e | e 15.000 3,748 |..... 249.860 3,748 v 1,923 rer | e [ | e TA57 | e | e 1457 [ e 10/09/2018.
16119P 10 8 |CHARTER COMMUNICATIONS CL A ORD et | s [0 [ 33.000 | oo 21,831 |..... 661.550 | ...oovnrerrinnn 21,831 | oo 10,989 | ovvurinrenerierieees [ e | v | e 5,824 | oo | e 5,824 | oo 07/07/2017.
163092 10 9 [CHEGG ORD....couieuiiuiiiieinissisiissiisssiesee s s sessssssssssssesssenssssssssssssssnes | seveens 30.000 574 574 |....... 07/16/2020.
16359R 10 3 |CHEMED ORD.. RSOOSR IO 4.000 5 373 373 | 08/08/2018.
163851 10 8 |CHEMOURS ORD 45.000 45 302 10/09/2018.
16411R 20 8 |CHENIERE ENERGY ORD... 55.000 (57) 10/09/2018.
166764 10 0 |CHEVRON ORD [0 396.000 1,579 (11,088) 10/20/2020.
16934Q 20 8 |CHIMERAINVESTMENT REIT.....ccoooniviiiiinrinirines 14.000 22 06/22/2018.
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD 5.000 6,934 |..1,386.710 .. [ 10/09/2018.
169905 10 6 |CHOICE HOTELS INTERNATIONAL ORD 8.000 854 |..... 106.730 4 .| 06/22/2018.
171340 10 2 |CHURCH AND DWIGHT ORD 51.000 4,449 | ...... 87.230 49 11/30/2017.
171779 30 9 [CIENAORD... . 40.000 2,114 52.850 08/14/2019.
172062 10 1 |CINCINNATI FINANCIAL ORD 30.000 2,621 | ...... 87.370 4 1 [ SO (533) (533) | ..veve 08/08/2018.
17275R 10 2 | CISCO SYSTEMS ORD........cvuurirrermrimrimeisneesseessesssesssssssesssssssesssessssssssssssssssesssesssnsess. | soseeens [0 858.000 | ..oovvvurrrrinnes 38,396 | ... A4.750 | oo 38,396 1,227 (2,754) (2,754) 10/09/2018.
172908 10 5 [CINTAS ORD......oiiuiiiniireiciisiiesise st ssssenns | ensinees 25.000 8,837 |..... 353.460 8,837 88 | o [ s 2,110 | . 10/09/2018.
172967 42 4 |CITIGROUP ORD....coivimrimrmmrinssiesiesissesesssssssesssesssssessssssssssessessssssssssssssssessessseses | seveens [0 445.000 | .ovvoerrerinn 27,439 | ... 61.660 | ...ooovorcrrennnns 27,439 703 (3,287) 10/20/2020.
174610 10 5 |CITIZENS FINANCIAL GROUP ORD.......oviuuiirriiiireireiiniiiessiesississsssssisesssesssesssasssas | aeveeens [0 115.000 | oo 4112 | ... 35.760 4,112 179 | oo [ s (558) 10/09/2018.
177376 10 0 [CITRIX SYSTEMS ORD......cooiverririiirierierierississiee et ssesssesssenssssssssnns | seveens 35.000 4,554 |..... 130.100 4,554 49 672 10/09/2018.
184496 10 7 | CLEAN HARBORS ORD......oiiiuiiimrireireisnesiseisessassssessessssessssssssssssssesssssssssssssssnsssnnss | sessees 15.000 1,142 | ... 76.100 1142 | s 1,067 | cooereiierineiincnies | ceverseissesisssnesienes | eesiseessssissinesies | s (145) (145) | ........ 06/28/2019.
189054 10 9 |CLOROX ORD......cuuiiiirriirirnisteisisssiesssesiseesssiess s ssessssssssnsans. | seviens 33.000 6,663 |..... 201.920 6,663 143 | e [ s 1,597 | v 10/09/2018.
18915M 10 7 | CLOUDFLARE CL A ORD........ccotrimimrinetientesesseseessssssessesssssessssassssesssesssssssssssssnne | seveees 24.000 1,820 | ... 75.850 1,820 | oo 1,983 [ s | e | s | e (132) 12/15/2020.
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191216 10 0 [COCA-COLA ORD......cooiriiirirrirseiiierssisiesississessssssssssessssssssessssssssessssssssssssessens | onsvens | ven | veveesnenns 786.000 | ..o 43,104 | ..... 54.840 | ..o 43,104 1,289 (401) [ ... 03/20/12019. | .oovverres
192422 10 3 |COGNEX ORD......ocuomrimiemriaeriensssiseessssssssessessssesssssssssessess s ssssssssssesssesssssssssnsas | sevenees 40.000 3211 | ... 80.285 3,211 89 10/09/2018.
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD 000 [ 9,916 | i 81.950 9,916 106 .| 10/09/2018.
192479 10 3 |COHERENT ORD 5.000 750 |..... 150.020 | ..o 750 (82)|. 04/22/2019.
194014 10 6 | COLFAX ORD.....oiuuiiireirirrissisessesie st ses s ssesssesssenss | aevinens 25.000 956 38.240 956 ... | 10/15/2019.
194162 10 3 | COLGATE PALMOLIVE ORD.....coviiririireriniicirerisisiresssisssssiesssssessesssssssesssssssssssssens | ovsrens | ven | veveessnns 205.000 359 [ i | e 34T | .1 10/09/2018.
19626G 10 8 | COLONY CAPITAL CL A ORD......ccomivimrireermrinnrnenisenssesesssssssssessesssessssssssssssssssssessns | svvinens | ooe | eevnenens 120.000 26 A R OO 7 04/22/2019.
198287 20 3 | COLUMBIA PROPERTY REIT ORD.......coovoriiiriiiriiierieseseiseseisesessesssssssssesessesesens. | eevieee 9.000 8 (59) (59)|. 06/22/2018.
20030N 10 1 [COMCAST CL A ORD......ccoirimiirririieereninseserissssiessessssssssssssssesssesssessssssssssssssnens. | woveves | ene | sovereenes 983.000 885 | oo | e 7,304 | oo | e 7,304 | oo 08/08/2018.
200340 10 7 | COMERICA ORD.......ccotiumrirrirerimeiseesessseessessssissssss s st sssses s ssssssssssesssesssssssnsinns | eseies ... | 12/16/2019.
200525 10 3 | COMMERCE BANCSHARES ORD......coooiiriririrnrirniesessesnssssessssssssssssssssssssssssnnss | noveeens 23.000 24 .| 06/22/2018.
20337X 10 9 | COMMSCOPE HOLDING ORD.......evuurvmmrimrireesensnsesenssesssesssenssssesssssssssssssessssssssssans | seveees 50.000 10/09/2018.
205887 10 2 | CONAGRA BRANDS ORD.......ccoomiimiiimiiiiiiiiiiesinistsissiasiiessissssesssssssssssssessssssssenies | coneiens 76.000 69 10/26/2018.
20602D 10 1 | CONCENTRIX ORD......ccoririemmiiairinerirereseesseiesssiesisesssessesssssssesssesssessensssssssssssssssnens | sereeens 10.000 10/20/2020.
20605P 10 1 | CONCHO RESOURCES ORD........oocouiiurineererineiseesessassssessessssesssssssssssssssssssssssns. | aevsees 30.000 1,751 24 10/15/2019.
20825C 10 4 |CONOCOPHILLIPS ORD RSN PO 243.000 9,718 172 12/15/2020.
209115 10 4 | CONSOLIDATED EDISON ORD......ccovuvmirmmerirremeesenssersesssessseessesssessesssessssessssssssssnes | covesens 76.000 5,493 233 10/09/2018.
21036P 10 8 | CONSTELLATION BRANDS CL A ORD.......cccovmiivrriiireriiisirsierssiesessssesssssssssssssenens. | evnenes 41.000 8,981 76 10/20/2020.
212015 10 1 |CONTINENTAL RESOURCES ORD................. 25.000 408 1 10/15/2019.
216648 40 2 | COOPER ORD.....conivuuririererieiseisessesssesssseisseesssssssssssaenes 15.000 5,450 1 10/09/2018.
217204 10 6 |COPART ORD....ccoiiiriiiriririneriessinesiesisesessesssiens 34.000 4,327 |..... 127.250 4,327 08/11/2017.
21870Q 10 5 |CORESITE REALTY REIT ORD 10.000 1,253 |.... 125.280 1,253 49 04/22/2019.
21871D 10 3 |CORELOGIC ORD 20.000 1,546 22 04/22/2019.
219350 10 5 |CORNING ORD......ovvimrirrerieimiieerierireseseesseisssssesssessseesesssssssessesssssssessssssssssssssnnss | novesene | oo | veverneeens 180.000 | ..oocvvrrerrernens 6,480 | ......36.000 | ..ccoverrrrirernn 8,480 | i 8,167 | e 158 10/09/2018.
22002T 10 8 |CORPORATE OFFICE PROP REIT ORD 25.000 652 7 28 08/14/2019.
22052L 10 4 |CORTEVA ORD....coitiiiriirieritiieiiiie s sssesssesssssssesssssssessessssnsses | nonseens | oo | veverneeens 188.999 | oo 7,318 | 138720 | v 7,318 | 6,497 | 55 10/20/2020.
22160K 10 5 |COSTCO WHOLESALE ORD.........ccvcururiuirmrirereseesenissssessessssessssssssssessssssssssessnsens. | sevsnens | ee | sesesnessnens 95.000 | oovorerrrirnnns 35,794 , \ 1,211 ... | 10/09/2018.
22160N 10 9 | COSTAR GROUP ORD......coriiurirrirriiieirerisisssesiessssssssessssssssessssssssssssssssssssesssssenss | nesseses 10.000 9,243 |..... 924.280 9,243 | oo 3,838 .1 10/09/2018.
222070 20 3 | COTY CL A ORD.....covvumirirririerieiairieriesiesessesssesse s ssssssssse st ssssssssesssnss | ovesens 90.000 632 | ........ 7.020 632 | s 1,066 11 10/09/2018.
22266L 10 6 |COUPA SOFTWARE ORD 15.000 5,084 06/28/2019.
222795 50 2 | COUSINS PROPERTIES REIT ORD.......ceovuirirrereemmnieirierisereseessessssssessenssssssssssssnens | coveeens 35.000 1,173 06/28/2019.
22304C 10 0 [COVETRUS ORD.......cocuurumirmmerireriseesensssissessessssssssesssssisessessssssssssssssssssssssssssesssssens. | soneeens 13.000 374 03/27/2018.
224399 10 5 | CRANE ORD....oiiiiiiriieieisieieiesessssiessssssses s esssssssssssessssssssesssnssnsse | aeenens 15.000 1,165 10/09/2018.
225447 10 1 | CREE ORD...oovuiiiiiiiiiisiriesiesieces st ssenssnens. | evesens 30.000 3177 ... | 10/15/2019.
22788C 10 5 | CROWDSTRIKE HOLDINGS CL A ORD.....coecvuimriirrrrienrinnniessisessisesssssssssssssnniens. | weeeens 30.000 6,355 .| 07/16/2020.
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD.....ccvtuumrriuirierimrerenirneseeiensesesesssnins | covenens | ooe | ceveverees 103.000 | .vveerriirirs 16,397 10/09/2018.
228368 10 6 | CROWN HOLDINGS ORD.........ccuueeuiemmriseeiseiseeissisessessssessesssssesssssssssssssssssssesssssnns | seseens 35.000 3,507 10/09/2018.
229663 10 9 | CUBESMART REIT ORD......ovumrimiimiiiirierirriseisssiessiesssenssssssssssessssesssesssssesssssssssnes | coveeen 45.000 1,512 10/09/2018.
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229899 10 9 |CULLEN FROST BANKERS ORD.......cotuiiiiiiiiieriiiiisiissiissiesississssissiessssessesssnnss. | oneien 15.000 1,308 | ... 87.230 1,308 A3 [ | (158) (158) | .cveve. 10/09/2018. | oo
231021 10 6 |CUMMINS ORD......ccoiriuirmmiirreieniseniseeseesesssesssessssessssssesssesssesssesssssssssssesssesssesssssses. | sovesens 38.000 8,630 |..... 227.100 8,630 P10 I SRR IR 1,829 | oo [ e IR 72 R 10/09/2018. | ..o
231561 10 1 |CURTISS WRIGHT ORD.......cootiiuiirrirmiimeirerissisesesesssssisesssssssessssssssssssssssssssssssssseses | eseens 10.000 1,164 |.... 116.350 1,164 Y A IO N (245) (245) | ........ 10/09/2018.
23283R 10 0 |CYRUSONE REIT ORD....ccoiriumiimiririerirrisiiessiessesssesessssssssssessesssesessssssssssssssesssenes | vereeens 25.000 1,829 | ... 73.150 1,829 50 193 193 | 10/09/2018.
23331A 10 9 [DRHORTON ORD.....cotiiurermiermrisesersssssessessssesesssssssessesssssssssssssssssssesssessssssnssns | aeveens 72.000 4,962 | ... 68.920 4,962 15 I ST 1164 | s [ e 1,164 [ o 08/08/2018.
233331 10 7 |DTE ENERGY ORD 35.000 4,249 | ... 121.410 4,249 71 612 612 |........ 04/17/2020.
23355L 10 6 |DXC TECHNOLOGY ORD . 60.000 1,545 | ... 25.750 1,545 13 | s [ s (710) (710) | cvvvvee 12/16/2019.
235851 10 2 | DANAHER ORD......cooiiiimiimmiimiinesiieisessss s sssssses st ssssssss st ssssssssssssssenes | seneenns [0 141.000 | ovvocrvrerins 31,322 |..... 222140 | o 31,322 100 | oo [ s 9,681 | v | e 9,681 | .ovoieeeriei 10/09/2018.
237194 10 5 | DARDEN RESTAURANTS ORD.........ccovtvmmrimrimmirimrinesessesssesssenssesesssssssssessesssessssssses | coveees 30.000 3,574 |..... 119.120 3,574 35 303 303 ... 10/09/2018.
23804L 10 3 | DATADOG CL A ORD.......oouuirmieuirinerineseseissssissessessesssseesssssssissssss st esssssssssssssssnnss | seseenns 40.000 3,938 | ... 98.440 3,938 524 524 | ... 07/16/2020.
23918K 10 8 [ DAVITA ORD.....cooutiririieciieieierssiesiessssessssssss st sssessesssssssssessesssssessessnsss | osssns 20.000 2,348 | ... 117.400 2,348 847 10/09/2018.
244199 10 5 |DEERE ORD IO [0 [ 70.000 | oooocerrrirnnne 18,834 |..... 269.050 | ..oovvrriirins 18,834 213 | e | e 6,705 | oo 10/09/2018.
24703L 20 2 |DELL TECHNOLOGIES CL C ORD IOV I 32.000 2,345 | ... 73.290 2,345 701 10/09/2018.
247361 70 2 |DELTA AIRLINES ORD......coouiiimirimieirimireiiseisesssieniesesseessesessssessesssssssssssssssesssesssesess | covesen [0 160.000 | ..oovorrerrernens 6,434 | ...... 40.210 6,434 50 (2,001) 10/20/2020.
24906P 10 9 |DENTSPLY SIRONA ORD......comiiririeiieeiseiseesssisssssesssesisessssssssssssssesssssssssssssssnns | sevsees 55.000 2,880 52.360 2,880 Y272 ISR IO (233) 10/09/2018.
25179M 10 3 | DEVON ENERGY ORD.....ccoitiiiiiriririeiieinsiieiiesiesesessssissessesssssssessesesssssssssssssenes | coveeens 96.000 1,518 | ... 15.810 1,518 9 | o [ e 9 | o 12/15/2020.
252131 10 7 | DEXCOM ORD........ccouiemmririmierienssisessessissssssesssessssssssssssssesssesssssssssssssssssssesssssssassses | sovesens 23.000 8,504 |..... 369.720 8,504 | ..o 2818 | s [ | s | Y KT RN IR 3473 | oo 10/09/2018.
25278X 10 9 |DIAMONDBACK ENERGY ORD.......coeimiiriiiireirniinsisessiesisssssssssssssssessesssssssssinns | eoveenes 40.000 1,936 | ...... 48.400 1,936 10 [ e [ e 10 [ s 12/15/2020.
253393 10 2 | DICKS SPORTING ORD......coiveremremirmensserssesssseesssssssesssesssessssesssssssesssesssesssssssssssssssnns | sovesens 20.000 1,124 25 134 04/22/2019.
253868 10 3 | DIGITAL REALTY REIT ORD.....ooiitmrimeerreaeisesiseeeseessssassssesssessssesssssssssssessesssssssssnsas | seseenns 50.000 6,976 222 989 10/09/2018.
254687 10 6 |WALT DISNEY ORD....cotriurimiiiimieirrintississssiessesessssssssssssesssesssssssssssensssesssesssnsess. | coneeens [0 386.000 | ..o 69,935 |..... 181.180 | ovvvrvvrerirens 69,935 322 ..13,530 13,530 |........ 12/15/2020.
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD..........ccvuriermeerrinerserisesssessssissesssssessssssssesens | seveeens 66.000 5975 | ... 90.530 5,975 116 377 377 | 10/15/2019.
25470F 10 4 |DISCOVERY SRS A ORD. . 40.000 1,204 | ... 30.090 1,204 | oo 1,295 [ | s || e (106) (106) | ........ 10/09/2018.
25470F 30 2 |DISCOVERY SRS C ORD. 85.000 2,226 | ... 26.190 2,226 | oo 2532 | e [ | e | oo (366) (366) | . 10/09/2018.
25470M 10 9 |DISH NETWORK CL A ORD 61.000 1,973 32.340 1,973 | coirenierenn 2,076 | s [ e | e | e (191) (191) | covvveee 12/03/2019.
256163 10 6 |DOCUSIGN ORD 35.000 7,781 |..... 222.300 7781 | 2835 | s [ | e | s ATTE | s | e ATT5 |, 04/17/2020.
25659T 10 7 |DOLBY LABORATORIES CL A ORD 20.000 1,943 | ... 97.130 1,943 18 567 567 04/22/2019.
256677 10 5 | DOLLAR GENERAL ORD.......coiiiiiririiieissieisesisesesssssssessesssssssssessssssssesssssssssessens | sevenene R 56.000 | .coovvvereriene 1,777 ... 210.300 | .o 1,777 T8 | e [ e 3,042 | o | e 3,042 | 10/09/2018.
256746 10 8 |DOLLAR TREE ORD.... 60.000 839 839 |....... 10/09/2018.
25746U 10 9 |DOMINION ENERGY ORD ....180.000 621 (1,372) | oo | e (1,372) . 10/09/2018.
25754A 20 1 |DOMINOS PIZZA ORD 10.000 31 897 897 |........ 10/09/2018.
257651 10 9 |DONALDSON ORD 27.000 1,509 | ... 55.880 1,509 23 (47) A7) [ .. 06/22/2018.
25960P 10 9 |DOUGLAS EMMETT REIT ORD . 34.000 992 | ... 29.180 992 38 | e [ (500) (500) | ... 06/22/2018.
260003 10 8 | DOVER ORD.....ccoiimiimrirrireeseniseesessessssessessss s ssssssssessesssssssssssssssessenssesssssssssssns | oveses 27.000 3,409 |.... 126.250 3,409 53 297 297 | 06/22/2018.
260557 10 3 |DOW ORD R [0 171.999 | i, 9,546 | ... 55.500 | ..oovvinriieiinnn 9,546 482 132 132 | 10/09/2018.
26210C 10 4 |DROPBOX CL A ORD IO 55.000 1,220 | ... 22.190 1,220 235 235 |........ 10/15/2019.
264411 50 5 |DUKE REALTY REIT ORD......cooiiumeimeirmeriniesessessseesessssssessesssesssssssssssssssesssessssnss | seseens 57.000 2,278 | ...... 39.970 2,278 55 302 302 | 06/22/2018.
26441C 20 4 | DUKE ENERGY ORD......cccooiimiiiririiiieisiiiieniesessessssissssessessssssssssssssssesssessssssssnees. | voreeens ....173.000 661 61 10/09/2018.
26614N 10 2 |DUPONT DE NEMOURS ORD.....covvuuivmmrimremesmnissesenssssssensesssssssssssssssssssesssssssssses. | seeeens ....130.999 157 905 10/09/2018.
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268150 10 9 | DYNATRACE ORD.......coiiriirriiiireriiieiesisisesssie st sesssssessessssssessenss | aeenens 46.000 1,990 | ... 43.270 1,990 | oo 2,002 | .o (12) (12) | overee 10/20/2020. | ..ovovevvrienne
26875P 10 1 |EOG RESOURCES ORD........ccotviivmirinrirrereesssisersesiesssseesessssssssssssssssessessssssssessnss | sosonens | ooe | eevserens 125.000 | .covviviiriinnns 6,234 | ...... 49.870 6,234 | oo 7,339 64 (1,766) [ ..o | e (1,766) 12/15/2020.
26884L 10 9 |EQT ORD.....coooorieireiireiineriieseiiseiiesesieseiesenenas 65.000 826 | ... 12.710 2 118 118 10/09/2018.
26884U 10 9 |EPR PROPERTIES REIT ORD 16.000 520 32.500 30 | o | e (610) (610) 06/22/2018.
26969P 10 8 |EAGLE MATERIALS ORD.......cotiimiimerireirneireeisesiesseseseessesssisssssesssssssensssssssssssssnse | aeveens 15.000 1,520 3 160 160 04/22/2019.
27579R 10 4 |EAST WEST BANCORP ORD......cooviuiimiriiireriiiresisisisnessssssssesssssssesessssssssssssesessssene | nevseses 35.000 1,775 39 TO | o | e 70 10/09/2018.
277432 10 0 |EASTMAN CHEMICAL ORD........ccccvvtuurirririeriesneiserisesssesesessssssssessesssesssenssssssssssssssnns | soveeen 19.000 1,905 50 399 399 | ... 06/22/2018.
278265 10 3 |EATON VANCE COM NON VTG ORD.......cocoriiiriiiiieiiriisiississiissiesissssssiessissiines | ceneiens 24.000 1,630 138 510 510 | ..o 06/22/2018.
278642 10 3 |EBAY ORD...ooiiuiriiiieieinirieriesiscesesissssie et ssesssessssesssssssssssessnsssensensns | novesene | oo | sererneeins 145.000 | ..oovorcrerrernens 7,286 93 | s [ s 2,050 | oo [ e 2,050 |........ 10/09/2018.
278768 10 6 |ECHOSTAR CL A ORD....ccootiiuiiiiimeimcesssissessessesesessssissesse st ssesssssssssssns | seseinns 15.000 318 | 121190 | 318 [ e85 [ | s [ s | e (332) (332)] ... 04/22/2019.
278865 10 0 |ECOLAB ORD......covuuriiinirriiesersiseisssssisessssssessesssssessssssssssssessesssssesssssssssessesssssssssenss | seenens 100 | oo [ e 1,239 | e | e 1,239 |... 03/27/2018.
281020 10 7 |EDISON INTERNATIONAL ORD.....cccvivmirimrirerrinerserseseseesssssssssssesssessssssssensssssssssns | soveeens 80.000 5,026 . ! 204 (1,007) [ oo | s (1,007) | ........ 10/09/2018.
28176E 10 8 |EDWARDS LIFESCIENCES ORD.......ovviiiiniiiciiiiniiiniiseienississsississsisesssssssssssin | sovnens | oon | sevessions 135.000 | oovocrieiins 12,316 | ...... 91.230 | oo 12,316 | oo 6,658 (5,863) [ ..oovvveerrririis | o (5,863) | ........ 10/09/2018.
28414H 10 3 | ELANCO ANIMAL HEALTH ORD.....cotiuuiririrrircisrisssiessesssssessssssssssessesesssesssssssssnes | cereeens 95.000 2,914 | ... 30.670 2914 | e 2,212 | s 116 116 | .ooeeeee 10/15/2019.
285512 10 9 |ELECTRONIC ARTS ORD......cccstiueeueimerireeisneisessssissssesssesssesssssisssssssssssssssssssssssssans | seseenns 65.000 9,334 |..... 143.600 9,334 | oo 7,118 11 ] s | e 2,346 | oo | e 2,346 | ... 10/09/2018.
28618M 10 6 |ELEMENT SOLUTIONS ORD.......oviirririeiririeiiinerirenisesesissisesiesssessssesessesssssessssenssenes | coveiens 60.000 1,064 | ... 17.730 | oo 1,064 | oo 604 3 363 363 |........ 10/15/2019.
291011 10 4 |EMERSON ELECTRIC ORD........ccostuuiererrieeierireeserissessessenssssesssssssssssssessessssesssssnes | novesene | oo | veverneeens 111.000 | oo 8,921 | ... 80.370 8,921 | v 6,827 | oo 223 456 456 |....... 05/15/2018.
29261A 10 0 |ENCOMPASS HEALTH OROD.... 25.000 2,067 | ...... 82.690 2,067 | oo 1,924 | ... 7 28 336 336 |........ 10/09/2018.
29272W 10 9 |ENERGIZER HOLDINGS ORD. 20.000 844 04/22/2019.
29355A 10 7 |ENPHASE ENERGY ORD. 22.000 3,860 07/16/2020.
29362U 10 4 |ENTEGRIS ORD.....coiiiriieiiiiiiiiiesirissiiesissiesiesessssssssssssesssessssssssssessssesssesssesess | soreeens 35.000 3,364 06/28/2019.
29364G 10 3 |ENTERGY ORD......cooiiirieiuiimerieniseeseesssiss s sssses s sssesss st ssssssessssssssnsns | soneeens 46.000 4,593 10/09/2018.
29414B 10 4 |EPAM SYSTEMS ORD.....ccoiuiiiiiiiiiiiirieisieisssiesssssssessesssssesssssssssssesssssssssessssssssenss. | onsenes 15.000 5,375 10/09/2018.
294429 10 5 |EQUIFAX ORD 31.000 5978 ... | 10/09/2018.
29444U 70 0 |EQUINIX REIT ORD 18.000 ....12,855 .| 07/16/2020.
29452E 10 1 |EQUITABLE HOLDINGS ORD 85.000 2,176 04/17/2020.
294600 10 1 |EQUITRANS MIDSTREAM ORD.........coociiiiiiririciinniiseniiseseisessssessssessssssessseseseenens | ceneeens 52.000 418 10/09/2018.
294628 10 2 |EQUITY COMMONWEALTH REIT ORD.......civiirirnriireiriierssisesenssssessssesssssseesssnsns | serenene 30.000 818 04/22/2019.
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD........ccostvuriuirimerimeereessnisersensesssseessssssssnesiens. | veeeens 28.000 1,774 06/22/2018.
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD 86.000 5,098 10/09/2018.
29530P 10 2 |ERIE INDEMNITY CL A ORD......ccotiumiriimierinenireessessssieniessessssesssssssssesssessssesssssens 5.000 1,228 03/20/2019.
29670G 10 2 |ESSENTIAL UTILITIES ORD.... 37.000 1,751 06/22/2018.
297178 10 5 |ESSEX PROPERTY REIT ORD 17.000 4,036 03/20/2019.
29786A 10 B |ETSY ORD..oiiieiiereiseiieiiessisesiesise s sssssse st sesssessssse st sssssssssssensesssessssnsas | seveens 30.000 5,337 06/28/2019.
298736 10 9 |EURONET WORLDWIDE ORD.......coouorriemrriimriimeiiressisessssssssssssssssssssssssesssssssenns | cevevens 15.000 2,174 10/09/2018.
29977TA 10 5 |EVERCORE CL A ORD.....ccostviiiiiierieriieineissie s ssesssesssensssssssssssssenns | coviens 5.000 548 04/22/2019.
30034W 10 6 |EVERGY ORD...covuuiiriiriieineisesiisiseesssesessssessss st esssssisssssssssssssssssessssssssssssssssssneses | aevsens 66.002 3,664 10/09/2018.
30040W 10 8 |EVERSOURCE ENERGY ORD......covviriiriiiirierierirriseissiiesseseesesssssesssssessesssesesssses | soveens 66.000 5,710 08/08/2018.
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30063P 10 5 |EXACT SCIENCES ORD.......ccoiiiriiiiiirerinicisesiessssssiessesssssessssssssssenssssssssesssssessenss. | ossenes 30.000 3,975 |..... 132.490 3,975 | i 2,102 | e et | s | e 1,200 | oo | e 1,200 10/09/2018. | ..o
3016IN 10 1 [EXELON ORD.......couivuurimrtieeiniseiseisessiesssessssesessssssse st sssssssssssssesssesssssessssssns | soneeens 226.000 9,553 | ...... 42.270 9,553 346 | oo | e (746) 10/09/2018.
30161Q 10 4 |EXELIXISORD...... 70.000 1,405 | ...... 20.070 1,405 172 10/09/2018.
30212P 30 3 |EXPEDIA GROUP ORD.......... 30.000 3,972 |..... 132.400 3,972 10 728 10/09/2018.
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD.......cccsvvuerirerinenireessnissersensessssenssnens | eveenn 31.000 2,948 | ...... 95.110 2,948 32 530 08/11/2017.
30224P 20 0 |EXTENDED STAY AMERICA UNT....coiiiiiiiriiiiiniieinneiesssieesssissssssesssnssssesssssenss | onnees 45.000 666 | ... 14.810 | o 666 12 (3) 04/22/2019.
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD.... . ST I 30.000 3476 |.... 115.860 3,476 108 307 10/09/2018.
30231G 10 2 [EXXON MOBIL ORD......couuiieurerriineineissiisseesessesssseessssssssssssssssssessssssssssssssssesssesssans | soneees | aee | woeereenes 835.000 | ..ooovvvriirinnes 34,419 | ... 41220 | oo 34,419 2,382 | oo [ s 7214 | e 23,298 | oo (16,084)| ... 10/20/2020.
302445 10 1 |FLIR SYSTEMS ORD......ccoviriiriririereiiriesiesissesssisssssesssessssssenssssssesssssssssssenssnsess | coveeens 17.000 745 | ... 43.830 | oo 745 12 | s | e (140) (140) | ........ 08/11/2017.
302491 30 3 | FMC ORD....oiiuuiiuieiiieeiseise sttt eninenes | aneians 35.000 4,023 |..... 114.930 4,023 62 529 529 |...c... 10/09/2018.
302520 10 1 [ FNB ORD...ccuciiiiciieiiisiieiseie sttt sssssensnns | sesenins 75.000 713 | . 9.500 | .o 713 36 | e [ (240) (240) | ........ 04/22/2019.
30303M 10 2 | FACEBOOK CL A ORD.....ccotimmriuirierirrireesssissessessessssessssssssssessesssssssesssssssssssssssnssss | novesens | oo | veverneenas 506.000 | ...ooviernerinns 138,219 |..... 273160 | oo 138,219 ..34,920 34,920 |........ 04/17/2020.
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD.......ccoviuiirmiiniireiineiseisseessssessesssssessssssssssns | soveens 7.000 2,328 |..... 332.500 2,328 21 449 449 | ... 08/11/2017.
303250 10 4 |FAIRISAAC ORD.....oooiiirririereieiriesieseseesseissesse s ssesss st esssesssessssssssssssssenss | ovesens 7.000 3,577 |..... 511.040 3,577 955 955 |........ 08/08/2018.
31188V 10 0 [FASTLY CLA ORD......coouiimiinieierieeiseissessssiss s sssss s esssesssessssessssssssessssnss | sevsees 20.000 1,747 | ... 87.370 1,747 07/16/2020.
311900 10 4 |FASTENAL ORD......cciiiiiiririiiiiiissiiesiessesissssssssesssessesssssssssssssssesssesssssssssssssssens | soveeens [ oo | veverneeens 142.000 | ..coovivririinnns 6,934 | ..... 48.830 6,934 199 03/20/2019.
313747 20 6 |FEDERAL REIT ORD 16.000 1,362 | ...... 85.120 1,362 67 08/08/2018.
31428X 10 6 |FEDEX ORD.....cooommrvirrirrrinnrinsnissnsiissssssssssssssssssssssssssssssssssssssssnsssssssssnnssnnnns | ennnnee | eor | eeerernerene0.000 [ v, 12,981 |..... 259.620 | ...coovvrieniinn 12,981 | oo, 11,488 163 10/09/2018.
315616 10 2 |F5 NETWORKS ORD 2,991 |..... 175.940 2,991 | s 2,593 10/09/2018.
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD AT T ..13,345 169 06/28/2019.
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD 1,837 | ... 39.090 1,837 | oo 1,755 | ... 63 06/22/2018.
316773 10 0 |FIFTH THIRD BANCORP ORD..........ccocumiririreerrrinnrnerienisneessnsssnssessesssssssssssssssensens | vevseene | oo | vveennnnenn 160.000 | sevoiivniciierinnes 4411 | ... 27.570 4411 | 4,555 168 10/09/2018.
31816Q 10 1 [FIREEYE ORD...oviiiiiriiiiieieiiisiiesssieiess st enssins | nevsses 50.000 1,153 10/15/2019.
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD 23.000 1,187 41 06/22/2018.
320517 10 5 |FIRST HORIZON ORD 80.000 1,021 47 10/09/2018.
32051X 10 8 |FIRST HAWAIIAN ORD..... 30.000 707 31 08/14/2019.
33616C 10 0 |FIRST REPUBLIC BANK ORD.......viuuuiiuririeimnineinisssssessesssssesessssssssssssenssssessnsssssses | soneeens 51.000 7,493 40 01/16/2018.
336433 10 7 |FIRST SOLAR ORD.......cccovrmermmreiriimenrerinsiressesssersnsssnes 1,978 03/20/2019.
337738 10 8 |FISERV ORD 15,257 12/18/2018.
337932 10 7 |FIRSTENERGY ORD 115 10/20/2020.
33829M 10 1 |FIVE BELOW ORD.........cc..... 2,625 06/28/2019.
338307 10 1 |FIVE9 ORD . 3,488 07/16/2020.
339041 10 5 |FLEETCOR TECHNOLOGIES ORD........cceuumirierirrirriiiinsiiesisesissssssiesssiesiesssssssnnies | coveees 21.000 5,729 10/09/2018.
339750 10 1 |FLOOR DECOR HOLDINGS CL A ORD... 24.000 2,228 10/20/2020.
343498 10 1 |FLOWERS FOODS ORD 45.000 1,018 27 04/17/2020.
34354P 10 5 |FLOWSERVE ORD.......ccoiiumieiiieiricriereseissiesssiesiesessssssssssssessessssessessssssssssssssnnns | coveens 30.000 1,106 24 10/09/2018.
344849 10 4 |FOOT LOCKER ORD......otruriimmremersncriseseseesssissessessessssesssssssssssssssssssssessssssssssssssnsss | seseens 30.000 1,213 , ; 28 10/09/2018.
345370 86 0 | FORD MOTOR ORD......ccomiuiirimririiniieisisesisesissesssiessssesssesessssssssssssssesssenssssssssssssssnes | coveien 845.000 7,428 | ... 8.790 TA28 | .o 7,635 127 10/15/2019.
34959E 10 9 |FORTINET ORD....civiririimriairieriesiseissessssssessesssssesssssssssssssessesssssessssssssssesssessssess. | seveens 35.000 5,199 |..... 148.530 5,199 | oo 2,890 | oo 10/09/2018. | ..o




Annual Statement for the year 2020 of the CO N S U M E RS I N S U RAN C E USA, I N C .

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

6Cl3a

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
34959) 10 8 |FORTIVE ORD.....c.oiiiiiriiiieiieiissieie i esiss st nssssssssensnss | nevsses 70.000 4,957 | ... 70.820 4,957 5 [t | e 1,003 | v | e 1,003 | e 12/18/2018. | .overevrcnne
34964C 10 6 |FORTUNE BRANDS HOME AND SECURITY ORD......coouermrerireerrimeeserssnessensseessssnns | wereeens 26.000 2,229 | ... 85.720 2,229 25 530 530 ..ot 08/08/2018. | ..ovvevevrrrenee
35137L 10 5 |FOX CL A ORD...oiiuiieiiceiieieeiseie it sssaens | eneias 86.000 2,504 | ...... 29.120 2,504 254 254 | ... 10/20/2020.
35137L 20 4 |FOX CORPORATION ORD.......coomiuimiimmimiiimrinisinenisesissesssssesssssesssesssesessssesssssesssesssesess | coveeen 35.000 1,011 | .. 28.880 1,011 16 | s [ e (263) (263)] ........ 03/19/2019.
354613 10 1 | FRANKLIN RESOURCES ORD........ccotiuuiimmrimrineesenisensessesssseesssssssssessesssssesssssssns | oseees 66.000 1,649 | ... 24.990 1,649 71 (65) (65) ... 06/22/2018.
35671D 85 7 | FREEPORT MCMORAN ORD......cccoviimiuririierinireirerisisesessssssssssesssssssssesssssssssessssssnsss | nevsenes 345.000 8,977 | ... 26.020 8,977 17 | e | e 4451 | e .| 10/09/2018.
35905A 10 9 |FRONTDOOR ORD......coirimrimimrrermeiseiseesssessessesssesssssssssssssssssssesssssesssssssssesssesssssess. | aoveees 20.000 1,004 | ... 50.210 | .o 1,004 £51C 1 ORI BTN 56 .. | 04/22/2019.
363576 10 9 |ARTHUR J GALLAGHER ORD.........coooriiiririreiineiisseisessisssesssssisesssssssssessisssessns | ceneeens 38.000 4,701 |..... 123.710 4,701 B8 | ..o | e 1,082 | s | e 1,082 | i 06/22/2018.
36467 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD......ccvvuirieriieeirirrinerierinsssensenens | veeeens 50.000 2,120 | ..... 42.400 2,120 125 (33) 10/09/2018.
364760 10 8 | GAP ORD......ciuuiiiiieieiieieies sttt | eneii 56.000 1,131 | . 20.190 1,131 14 141 10/09/2018.
366651 10 7 [GARTNER ORD......ciiiiiiiiiiieieiisississsisssse st ssssssss e sssssssssessssssssessssssnns | nevsnes 25.000 4,005 |..... 160.190 4,005 152 10/09/2018.
368736 10 4 | GENERAC HOLDINGS ORD........cotruurvmerimenireisensssssessesssesesssssssssssssssesssessssessssssssssns | eseeens 10.000 2,274 |..... 227.410 2,274 37 12/15/2020.
369550 10 8 | GENERAL DYNAMICS ORD........cooimiiiiiiiiiiiiniisiiesiesissiississsiesiesssssssssessssssssenes | coneiens 49.000 7,292 |.... 148.820 7,292 212 (1,349) [ ..o | s 10/15/2019.
369604 10 3 | GENERAL ELECTRIC ORD......otviuiriuiirriieisniseeserisesssesssesssssessesssssssensesssssesssessssssnes | coveeen [V 1,855.000 | .cooovrvrrcrirneene 20,034 | ... 10.800 | ..oovevrrrrrinee 20,034 66 136 10/20/2020.
370334 10 4 | GENERAL MILLS ORD.....covvimerierireerenineirerisesnsssensssesensssssssssessessssesssssssssssssssesss | onvennne oo | eernnenns 112,000 | s 8,686 | v 58.800 6,586 222 587 08/08/2018.
37045V 10 0 |GENERAL MOTORS ORD et | s | errnn265.000 | i 11,035 | 41640 | .o 11,035 101 | o | e 1,336 | s [ e 1,336 [ .o 10/09/2018.
371901 10 9 | GENTEX ORD....couiiuiimiiriieeiensseissessessessesssesessssssssssssessses s ssssssssssesssesssssssassses | ovesens 33.930 1,798 25 262 |........ 06/22/2018.
372460 10 5 | GENUINE PARTS ORD.......coitiririiiiiriiersnseierissisesessssssssssesssssssssessssssssesssssssssessens. | aevenens 35.000 3,515 |..... 100.430 3,515 110 (203) [ ..o 03/20/2019.
375558 10 3 | GILEAD SCIENCES ORD.......cotiiivieimrimeenrisssiessessssssssssssssssessssssssssssssssssssssnses | sovesens [0 286.000 | ...ocovenrinrinnne 16,662 | ...... 58.260 | ..oovverirrininns 16,662 778 (1,922) | ........ 10/09/2018.
37890U 10 8 | GLOBAL BLOOD THERAPEUTICS ORD.......cccviueireimeisneiseniseiseessssesssssesssenssessssenns | ceneeens 15.000 650 | ... 43310 | oo 650 (232)] ........ 10/20/2020.
37940X 10 2 |GLOBAL PAYMENTS ORD N . SO0 [T 74.000 | oo 15,941 |..... 215420 | .cooovvrrri 15,941 58 10/09/2018.
37959E 10 2 |GLOBE LIFE ORD 21.000 1,994 | ... 94.960 1,994 15 06/22/2018.
380237 10 7 |GODADDY CLAORD........ 40.000 3,318 82.950 3,318 10/09/2018.
38141G 10 4 | GOLDMAN SACHS GROUP ORD 325 .1 10/09/2018.
38388F 10 8 |WR GRACE ORD.......cocoosiirririieiiecieirerissisesnienes 24 10/09/2018.
384109 10 4 |GRACO ORD 20 06/22/2018.
384637 10 4 |GRAHAM HOLDINGS CL B ORD. 6 06/22/2018.
384802 10 4 |WW GRAINGER ORD 89 10/09/2018.
38526M 10 6 | GRAND CANYON EDUCATION ORD..........coccconuene (40) | ........ 10/09/2018.
38741L 10 7 |GRANITE POINT MORTGAGE TRUST ORD 1 8)]. 08/11/2017.
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD 23 | o | s 22 | e | e 22 | s 06/28/2019.
400110 10 2 |GRUBHUB ORD (230) | ........ 10/20/2020.
40131M 10 9 | GUARDANT HEALTH ORD. 933 | . 07/16/2020.
40171V 10 0 | GUIDEWIRE SOFTWARE ORD......vvtmrimemiiiirierisseseessessssssessesssssesssssssssesssesesesens 10/09/2018.
40412C 10 1 |HCA HEALTHCARE ORD 21 10/09/2018.
40434L 10 5 [HP ORD..cuiiiiieicieiirie sttt | eneien 250.000 6,148 | ...... 24.590 6,148 151 12/16/2019.
405024 10 O |HAEMONETICS ORD.......ccostiuuriuiermitnesiseesessssssessesssssesssssssssssssesssssssssssssssssssssssenes | eseens 13.000 1,544 | ... 118.750 1,544 10/20/2020. | ..o
406216 10 1 |HALLIBURTON ORD.....coosiuiirimrimiieiiinsiienissississssessiesssesessssssssssssssesssessssssssssenssenes | coneeen [0 185.000 | .ooovvvrcrirrernens 3,497 | ... 18.900 3,497 8 10/20/2020. | ...cvoevirrirnns
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410345 10 2 |HANESBRANDS ORD.......ccoeiiiirirrriiiisiniieissiesesisseesssssssessssssssssessessssssessssssssessens | sevenens 90.000 1,312 | ... 14.580 1,312 | e 1,602 | oo 54 (24) (24) | ........ 03/20/12019. | .oovverres
410867 10 5 |HANOVER INSURANCE GROUP ORD........ccocuuurirrereemnineiserisesssessenssssesesssesssnsssenes | ovesens 5.000 585 13 (99) (1)) 08/11/2017. | oo
412822 10 8 |HARLEY DAVIDSON ORD........ccmiurmimmrirrisseinsssesssesssseesssssssssssssesssssssasssssssssssesssesess | seseenns 40.000 1,468 18 (20) (20) | ........ 10/09/2018.
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD ceerer e | s 77.000 3,771 98 | o | e (908) (908) | ........ 09/21/2018.
418056 10 7 |HASBRO ORD....coouiviueimiimmriairieeiesissisesssessse st sssss st sessssss s ssesssesssenss. | eseeen 30.000 2,806 £ RN IO (362) (362) | ...one 10/09/2018.
419870 10 0 |HAWAIIAN ELECTRIC INDUSTRIES ORD.......c.ceomrirmriiinirnnierinsieesesssissssssssssssssssessens | sevenene 23.000 814 30 | e [ (264) (264) | ........ 06/22/2018.
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD.....ccoovveuireerrrerinnns v [ 24.000 661 . . 30 (66) (66)|........ 06/22/2018.
42250P 10 3 |HEALTHPEAK PROPERTIES ORD.......covouririemiererineeiseesesisssssssesssssesssssssesesssesssnnes | aeveees [0 115.000 | cooovvecrirrirenns 3,476 | ..... 30.230 3476 | oo 2,981 | oo L (VI [OOSR (488) (488)] ........ 10/09/2018.
422806 10 9 |HEICO ORD....ouuiiirrirrireireisssieriesiesesessse st esssnsssenes | evesens 6.000 79 1 110 110 | oo 08/11/2017.
422806 20 8 |HEICO CL A ORD......cooiiuiinrireireeiseesessee it essssisssssans | eneinns 10.000 1,171 2 275 275 | ........ 08/11/2017.
426281 10 1 |JACKHENRY AND ASSOCIATES ORD e [ e 14.000 2,268 24 228 228 | .. 08/11/2017.
427866 10 8 |HERSHEY FOODS ORD [V 29.000 4,418 91 155 155 | .o 06/22/2018.
42809H 10 7 |HESS ORD [ 65.000 3,431 B85 | oo | e (911) (CAR) ) 10/09/2018.
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD........ccocimiuririmimerierineieniseseesessesssessenens | coeeens 330.000 3,911 | ... 11.850 3911 | e 5,074 | oo 40 | ... 158 (U7X | R (1,323) | ..oove. 10/15/2019.
428291 10 8 |HEXCEL ORD......ctiuuiiueiieeireiseisseisseisesssesesees sttt ssisssssssssnns | eneinns 16.000 KT P IR (397) (397) | ccvvenee 08/11/2017.
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD........oooivimrermiiineieirierirenereesssiesseesiensssssnnins | oveiens 21.000 A0 [ oo | e (195) (195) | ...ovee 06/22/2018.
431475 10 2 |HILL ROM HOLDINGS ORD......cotvurrerrmmiimmimnnssressesesssssssesssesssssssssssssssesssesssesssssssns. | sovesens 20.000 L T RO I (311) (311) | cevvenee 10/09/2018.
43283X 10 5 |HILTON GRAND VACATIONS ORD B [ 20.000 (61) (61) 04/22/2019.
43300A 20 3 [HILTON WORLDWIDE HOLDINGS ORD. [V 70.000 11 25 10/09/2018.
436440 10 1 |HOLOGIC ORD.....coutiuumirmrimeimmeressisessesssssisessssssssssesssesessessssssssssssssessssessssssssssssssenss | seseinns 65.000 | .cooovrerrrrerrene, 734 | 72,830 | oo T34 | 2888 | s [ | e | s 1,340 [ oo 10/09/2018.
437076 10 2 |HOME DEPOT ORD 1,313 ..10,446 04/17/2020.
438516 10 6 |HONEYWELL INTERNATIONAL ORD . 541 03/20/2019.
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD . B 70.000 1,024 | ... 14.630 32 10/09/2018.
44267D 10 7 |HOWARD HUGHES ORD 10.000 789 | ... 78.930 10/09/2018.
443201 10 8 |HOWMET AEROSPACE ORD [0 100.000 | ..ovvvrcrerrirnnns 2,842 | ...... 28.420 10/09/2018.
443510 60 7 |HUBBELL ORD 12.000 1,881 |..... 156.790 45 06/22/2018.
443573 10 0 |HUBSPOT ORD. . . " 8.000 3172 ... 396.440 .| 12/15/2020.
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD...... cerrrrenene s | s 26.000 625 | ... 24.020 26 06/22/2018.
444859 10 2 |HUMANA ORD.....ooivirrirmiiirieriesiesessesssssesiessesesessssssssessesssesssessssssssssssssssssenssnnens | connvne | eon | vneesnseons 30.000 | .coocrerrirnnne 12,308 |..... 410.270 73 10/15/2019.
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD 15.000 2,050 |..... 136.650 16 08/11/2017.
446150 10 4 |HUNTINGTON BANCSHARES ORD . 265.000 3,347 | ...... 12.630 159 10/09/2018.
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD SOOI DTS 11.000 1,875 |..... 170.480 47 10/09/2018.
447011 10 7 [HUNTSMAN ORD....ccooiiiiiriireiiiieisesisisesessessssssiesssssssssesss s sesssssessessssssssesssssssnses | nevsenes 55.000 1,383 | ... 25.140 36 10/09/2018.
448579 10 2 |HYATT HOTELS CL A ORD......cooiiummrireimirieiesiesiesisseesssssssssessessssssssesssssssesssesssssnss | covesen 5.000 371 | . 74.250 1 04/22/2019.
4489IN 10 9 [IAC INTERACTIVE ORD.....coooiiiiiimrireirsiiisiieeissiseissssses s sssssssssssssessssssssssssasssnns | soneeens 20.000 3,787 |..... 189.350 10/09/2018.
449253 10 3 [ IAA ORD...oiiiiiiiiiii ittt | i 27.000 1,754 | ... 64.980 06/22/2018.
45073V 10 8 [ ITT ORD...ouiieieieiieieeieeieisensssisss st innnsns | anviiees 25.000 1,926 | ... 77.020 17 10/09/2018. | oo
45167R 10 4 [IDEX ORD....coiiiuiieniiiiieienisriiiie st sssens | serrens 13.000 2,590 |..... 199.200 26 08/11/2017. | oo
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451680 10 4 |IDEXX LABORATORIES ORD......ccevuriiiiiiririiisirnsierissssiessssissssesssssssssssesssssssssesssssne | vevseses 20.000 9,997 |..... 499.870 9,997 | oo 4478 | o 10/09/2018. | ..o
452308 10 9 |ILLINOIS TOOL ORD......coomririermrimeensrisesssessensssssessssssesssenssesssessssssssssesssessssssssssens | sovesens [0 [ 59.000 | .oovorcvrreirnnns 12,029 |..... 203.880 | ..vvverrierins 12,029 | v 8,185 | oo 67 | ... 257 06/22/2018. | .oocvveeiririnee
452327 10 9 | ILLUMINA ORD......couoiiiiimeireiinsiieesssisssisesssssses st st ssssssssssenins | eneinns [0 [ 30.000 | .coevverrirennne 11,100 |..... 370.000 10/15/2019.
45337C 10 2 [INCYTE ORD....coviivirririiiiiieiieniesissssiessie it sssessenens. | seseeens 40.000 10/09/2018.
45687V 10 6 |INGERSOLL RAND ORD.......ccotruurimerrerinriseesssssssssesssesesseessssssssssesssesssssssssssssssssssnns | aeveens 50.000 10/09/2018.
457187 10 2 |INGREDION ORD 14.000 35 08/08/2018.
45784P 10 1 |INSULET ORD 10.000 10/09/2018.
457985 20 8 |INTEGRA LIFESCIENCES HOLDINGS ORD... et | e 15.000 10/09/2018.
458140 10 0 |INTEL ORD.....oiiuiiiimerieriseeesseissisesiesiessseessss s ss st sissssssssns | covesens 1,155 10/09/2018.
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.......ccocomiiririmerrerineinneesseissessssssessessssessssins | seveeees [ . . 146 08/14/2019.
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD........cccoovmirrirniireriinserenisrsesssssersssssesenss | cerenens R R 169.000 | oovevvrerrcrenne 21,274 | ... 125880 | .oovvvrirriiinen 21,274 1,100 03/20/2019.
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD........cooourirrermieimeiseessessesesssissnses | eveens 26.000 2,830 |..... 108.840 2,830 T4 T TR IRN BTN (525) (525) | ..vvne 03/20/2019.
460146 10 3 | INTERNATIONAL PAPER ORD.......ccostiiiiniiiiiiniiiiniissiiesiesisesessisssiessesssesssnsies | coneien 95.000 4,723 | ... 49.720 4,723 195 349 10/09/2018.
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD.........c..ccuurmmrimirinirenirseessesessesiensenssnnens | coveeens 90.000 2,117 | ... 23.520 2,117 92 38 10/09/2018.
461202 10 3 [ INTUIT ORD...oouiiimiiniieiiieeiieeseeiseessssesise st ssessssssinns | oneins 133 .. 1 03/20/2019.
46120E 60 2 |INTUITIVE SURGICAL ORD. e | e . .. | 10/09/2018.
46187W 10 7 |INVITATION HOMES ORD........coivirrimemmrimerieriresiseessssssensesssesssssessesssssssesssesssssesssnses. | woreeens A2 [ e | e (19) [ | e (19) | o 10/09/2018.
462222 10 0 |IONIS PHARMACEUTICALS ORD.......coiviiririiiiireriiisiesieisessierissiseesessssisssessssssnssnes | sevenene 25.000 1,414 | ... 56.540 TA14 | e 1123 | | v [ | e e(97) [ | (97) [ oo 10/09/2018.
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD......coevuuirmerimrireemeesssssessesssesesssessssssessesssesssneess | covesen 35.000 1,624 | ... 46.400 1,624 | oo 1319 s | e [ | e300 [ e | e ei308 | i 10/20/2020.
46266C 10 5 |IQVIA HOLDINGS ORD.......ccovuumeimirmrinieiesiessssesesssssssssssssssissssssssssssesssesssssssssinns | seeeens 48.000 8,600 |..... 179.170 8,600 | ..ouvvreiiereenneB024 | s [ e | e | e T30 | e [ e 130 [ s 10/20/2020.
46284V 10 1 |IRON MOUNTAIN ORD.....cctriuirimirirririeirieniieesiereseesssissssssessesssesssessssssssessesssssssenes. | eoveens 65.000 1,916 | ... 29.480 1,916 L OO I (155) (155) { ..vevee 10/09/2018.
46590V 10 0 |JBG SMITH PROPERTIES ORD........cctuuuieueirneemmnineennersesssessenssssessssssssesssesssssesssssans | seveens 30.000 938 | ... 31.270 938 27 | e | e (259) (259)| ........ 03/20/2019.
46625H 10 0 | JPMORGAN CHASE ORD.......ccovuimiiermiiiieiisisesisisisnssssesssssessssssssessssssssssssessessssssenss | nevseees o | e 632.000 | ...ovvreeriirnnn 80,308 |..... 127.070 | oo 80,308 2,275 (7,793) [ oo | s (7,793) 12/18/2018.
466313 10 3 | JABIL ORD 40.000 1,701 | ... 42.530 1,701 13 A8 | oo | s 48 .| 03/20/2019.
469814 10 7 | JACOBS ENGINEERING GROUP ORD 30.000 3,269 |..... 108.960 3,269 23 10/09/2018.
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD........coouiviiirririiisrissieniresessessssesessesssesessseses | vorerens 70.000 1,722 | ... 24.600 1,722 42 10/09/2018.
477143 10 1 | JETBLUE AIRWAYS ORD. . 70.000 1,018 | ... 14.540 1,018 10/09/2018.
478160 10 4 |JOHNSON & JOHNSON ORD.. e [ e R T 562.000 | ...oovreeriirnns 88,448 | ..... 157.380 | oo 88,448 1,997 12/15/2020.
48020Q 10 7 | JONES LANG LASALLE ORD 10.000 1,484 ... 148.370 1,484 10/09/2018.
48203R 10 4 |JUNIPER NETWORKS ORD... 80.000 1,801 22.510 1,801 64 10/09/2018.
48238T 10 9 |KARAUCTION SERVICES ORD 27.000 502 | ... 18.610 | covveociecieens 502 10 (86) 06/22/2018.
482480 10 0 |KLAORD 35.000 9,062 |..... 258.910 9,062 123 | s [ s 2,826 | .o 10/09/2018.
48251W 10 4 |KKR AND CO ORD R R 110.000 | .ovocveceiiriiirnas 4,454 | ... 40.490 4,454 30 657 07/16/2020.
485170 30 2 | KANSAS CITY SOUTHERN ORD.......coviumirimirmerienireeseessesssessesssesssssesssssssssesssesssnenss. | ovesens 18.000 3,674 |..... 204.130 3,674 29 917 06/22/2018.
487836 10 8 |KELLOGG ORD o 60.000 3734 | ... 62.230 3,734 137 | s [ e (416) 10/15/2019.
49271V 10 0 |KEURIG DR PEPPER ORD JOON 97.000 3,105 32.010 3,105 253 10/20/2020.
493267 10 8 |KEYCORP ORD.....coiiuuiirnermeimeiseresssssessessseesssssssssesssesssssesssssssssssssesssesssssssssssssssnnns | sessens 250.000 4,103 | ..... 16.410 4,103 185 | oeereereeerierinees [ e (958) 03/20/2019.
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD........ccoviurrirrirreriiniieiiesisenesessssssesssiessesesseessnies | coveeens 40.000 5284 |.... 132.090 5,284 | o257 | ot | s [ e | s 1478 | i 10/09/2018.
49427F 10 8 |KILROY REALTY REIT ORD......coutieuivririeeireeserssesssesiessssesssssssssssssenssessssssssssssssnses | seveens 15.000 861 | ... 57.400 861 29 | oo | e (398) 06/22/2018.
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494368 10 3 |KIMBERLY CLARK ORD.....cceviiiiiririerinriiiernsisiesisisssssisessssssssesssisssesssnsssssssessnnsns | sevenens 67.000 9,034 |..... 134.830 9,034 | .o 1439 | 72 ... 284 | o | s (182) (182) [ ... 06/22/12018. | ....ocveverres
49446R 10 9 |KIMCO REALTY REIT ORD.....couivimimmrimirmerisenssseseessessessesssesssssssssssssssessessssessssssns | soneeens 95.000 1,426 | ... 15.010 1,426 | oo 1499 [ £ T TR INN IO (542) (542) | ...one. 10/09/2018. | ..o
49456B 10 1 |KINDER MORGAN CL P ORD.....ccoetiimiimeririireisneinsisessesiseesssssseisessssssessssssssesssssnns | eeveees [0 450.000 | ..ooovvvirrrii 6,152 | ...... 13.670 6,152 467 (QREL) — 1,890 |....... (3,375) | ..oove. 10/09/2018.
497266 10 6 | KIRBY ORD......ccoiiiiiiiriiieiniiiee st sssessesssesssssssssssssssesssensssssssssesssses | coveien 10.000 518 | ... 51.830 | oo 518 ver | e [ | (377) (377) | cevvenee 10/09/2018.
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD...... ST PR 35.000 1,464 | ... 41.820 1,464 | oo 10T [ 11 209 209 |........ 03/20/2019.
500688 10 6 |KOSMOS ENERGY ORD 90.000 212 2.350 212 A | s s (302) (302)] ........ 08/14/2019.
500754 10 6 |KRAFT HEINZ ORD [0 155.000 | ..cooviviiriinnns 5372 | ... 34.660 5,372 248 392 392 |........ 12/16/2019.
501044 10 1 |KROGER ORD.....cooiiiuiiriiiiineiiesiieeiieesss e sssssses st ssssssesss st sssssssssssssssenes | soseenns [0 175.000 | coovvecrirrirnns 5558 | ... 31.760 5,558 | .ovverrinerenrnd,888 | s 119 485 485 |........ 10/09/2018.
501797 10 4 |LBRANDS ORD......ceiuiiiiirimrimiemseriesssiesiessesesssssssssessessesesssssssssessesssessssessssssssssnns | coveeens 55.000 2,045 | ...... 37.190 2,045 LA (TSR [P 1,049 | s [ e 1,049 [ 10/09/2018.
501889 20 8 |LKQ ORD.....cooiiuuiiuiinriieeiieesseiseessessss sttt | eneias 74.000 2,608 | ... 35.240 2,608 (34) 10/09/2018.
50212V 10 0 |LPL FINANCIAL HOLDINGS ORD......ccevvuiirrereririseresieisssssesesssssesessssissssessesssnsssssessens | onssens 20.000 2,084 |.... 104.220 2,084 | o 1273 | e 20 239 239 |....... 10/09/2018.
502431 10 9 |L3HARRIS TECHNOLOGIES ORD 52.000 9,829 |..... 189.020 9,829 L [ (460) (460) | ........ 10/09/2018.
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD 22.000 4,478 |..... 203.550 4,478 756 756 |........ 10/09/2018.
512807 10 8 |LAMRESEARCH ORD........cctvuiiiiririrririeisiesiesiessseesssssssssesssesssessssssssssssssssssens | covesens SO0 [ 35.000 | .covocrerrirnnne 16,529 | ... 472.270 | v 16,529 | ..ovvvvvrireereenn 5,057 | i 46 | ... 166 | evoeeveereerrerienes [ e 6,295 | oo | e 6,295 | .o 10/09/2018.
512816 10 9 |LAMAR ADVERTISING CL A REIT....cooiiiiiiriieiieeieeiseisesissssesssesissessssssssssesssesssssess | eseens 17.000 1,415 | ... 83.220 1,415 A3 [ s | e (103) (103)| ........ 10/09/2018.
513272 10 4 |LAMB WESTON HOLDINGS ORD........coeoeriuirimirireriereiiessnisssisessesssssssesesssssessssssenens | coveeen 30.000 2,362 | ... 78.740 2,362 < T O OO (219) (219) ] ........ 10/09/2018.
515098 10 1 |LANDSTAR SYSTEM ORD.....ccovvumiriirmerierirneiseessssssessesssesssssesssesssessesssessssesssssssssnsnes | sovesens 7.000 943 |..... 134.660 | ..ooovonreerircrinns 943 | D88 [ 20 146 146 | ........ 08/11/2017.
517834 10 7 |LAS VEGAS SANDS ORD........covviriiiiieriiiiiniisiieiiesisesssssssisssssessissssssssisssssessinns | coneiens 85.000 5,066 | ..... 59.600 5,066 B7 | o | e (802) (802)]........ 12/18/2018.
518439 10 4 |ESTEE LAUDER CL A ORD....cccvivimiiririirierierieeissesssssssssesssesssseessssssssssessesssssssssses | ovesens [0 S 44.000 | ..o 1,712 ... 266.190 | ..oovvvcrririns 11,712 86 | v [ s 2,625 | oo [ e 2,625 |........ 09/28/2017.
521865 20 4 |LEAR ORD.....ciiiiiiiuiireiieineisesssse sttt nisenes | eneinns 13.000 2,067 |..... 159.030 2,067 | covvrrrrerneeennn2,052 | s 13 284 284 |........ 08/08/2018.
524660 10 7 |LEGGETT & PLATT ORD O I 11.000 487 | ... 44.300 | oo 487 4 18 (72) (72) [ ... 06/22/2018.
525327 10 2 |LEIDOS HOLDINGS ORD IO 30.000 3,154 |..... 105.120 3,154 41 217 217 | 10/09/2018.
526057 10 4 |LENNARCLAORD.......ccocormrrue 65.000 4,955 | ... 76.230 4,955 A1 | s | e 1,329 [ e [ s 1,329 | v 10/09/2018.
526107 10 7 |LENNOXINTERNATIONAL ORD 7.000 1,918 |..... 273.970 1,918 5 22 210 210 10/09/2018.
530307 10 7 |LIBERTY BROADBAND SRS A ORD 5.000 165 04/22/2019.
530307 30 5 |LIBERTY BROADBAND SRS C ORD 34.000 | .ooovivirrennn5,385 |1 158.370 | ovviiiieennen5,385 [ 2,845 | s | s | | e 1,692 | .o 10/09/2018.
531229 60 7 |LIBRTY MEDIALRTY SIRIUSXM SRS C ORD 39.000 (90) 06/04/2020.
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD...... s | 45.000 | .oovevrvrereene 1,917 | 0082800 | e 91T | e 1879 [ i [ v | e | e (151) 10/09/2018.
531229 87 0 |LIBERTY MEDIA FORMULA ONE SRS A ORD B [ 5.000 (29) 06/28/2019.
53223X 10 7 |LIFE STORAGE ORD.... 10.000 1,194 43 111 11 10/09/2018.
532457 10 8 |ELILILLY ORD et | e [0 179.000 | weovvvrvicrirns 30,222 . 463 | oo | e 5436 | oo | e 5,436 | .o 12/15/2020.
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD........cvuuurrrmerireemersesssessesssesesseessssssessesssesssnenss | soseenn 5.000 581 |..... 116.250 | oo 581 3 10 98 | covoereeieerieens | e 98 | oo 06/22/2018.
534187 10 9 |LINCOLN NATIONAL ORD.....covirriieriiireriiisirssiessisssessesssesesssssssssssensssssssessssssssenss. | senenene 50.000 2,516 | ...... 50.310 2,516 80 | o [ (435) 10/09/2018.
537008 10 4 |LITTELFUSE ORD......ccosivuiiiuieirireisersesssesssenssessssesssessssssesssesssssssssssssssesssessssssssssns. | sovesens 5.000 1,273 |..... 254.660 | ..o 1,273 | o928 | 10 317 10/15/2019.
538034 10 9 |LIVE NATION ENTERTAINMENT ORD.......cccostimiimiirriieieiseisssssesssessssessessssssnsssenss | eseenns 30.000 2,204 | ...... 73.480 2,204 60 10/09/2018.
539830 10 9 |LOCKHEED MARTIN ORD.......ccoimiuiirimmimiismniaiiiesisenessessessssssesssensesssssssssssssssenssenes | coveeen OO [T 49.000 | ...covverrierrenns 17,394 |..... 354.980 | ..o 17,394 480 (1,686) [ ..oovvreverrirrirs | o (1,686) 03/20/2019.
540424 10 8 |LOEWS ORD......iiuuieriermiineiseiseesssessesssesissessssssssses st ssssssssssssesssesssessssssssssssssess | oseens 87.000 3,917 | ... 45.020 3917 | 298 | s Y272 I RRIN TN (650) (650) | ........ 06/22/2018. | .oocvvreirnnes
548661 10 7 |LOWE'S COMPANIES ORD.......coeivirivirririiniisiierieressesssssessssesssesesssssssessssesssesssesess | coveven [0 161.000 | vvecrricrinenn 25,842 | ... 160.510 | oovvvvvrerirens 25,842 | oo 11578 | e 362 | oo | e 6,561 | v | e 6,561 | oo 10/09/2018. | ..o
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550021 10 9 [LULULEMON ATHLETICA ORD......cooiiriiiiriiiieiieieierissiessessssesessssssssssesssssssesssssne | vevseees [ 20.000 6,961 |..... 348.030 6,961 | oo 3,005 | o | s | e | e 2,327 | o [ e 2,327 |........ 10/09/2018. | ..o
55024U 10 9 |LUMENTUM HOLDINGS ORD.......cvvuuirmmrerresmessnimerserisessseesssissessesssesssesssessssssssesssnns | soneeens 19.000 1,801 | ... 94.800 1,801 | oo 1,610 | oo 191 191 | 10/20/2020. | ..o
55087P 10 4 |LYFT CLA ORD...ccooiiiiiiiiriireiiseise it ss st isssssssisens | aevsnees 40.000 1,965 | ...... 49.130 1,965 819 819 |....... 04/17/2020.
55261F 10 4 | M&T BANK ORD......citiiiiiiiiiniiiiiessie s esassssssssse e nsessssssesniens. | oneven 16.000 2,037 |..... 127.300 2,037 (I [ [FSPU (679) (679) | ....n.. 08/08/2018.
552690 10 9 |MDU RESOURCES GROUP ORD........cccovuummrimrireesmeiassssenssessseesessssssssssesssssssessnsenns | soseees 23.000 606 19 (78) 06/22/2018.
55272X 10 2 | MFA FINANCIAL REIT ORD.....cuutiiiieiiniiiirerisisissssessssssssesssssssssesssssssssssesssssssssessessene | onsses 80.000 31 20 | e [ e (301) 05/15/2018.
552848 10 3 |MGIC INVESTMENT ORD......ovvumvirrermrieimerisesiseseseesssssessesssesssessssssssssesssssssesssnsens. | soveeens 85.000 1,067 20 | oo | s (138) 08/14/2019.
552953 10 1 |MGM RESORTS INTERNATIONAL ORD........ccoimiiniiiciiniiciisissiciissiesiesissiiesiins | oniiens [V 115.000 | .covvvcririis 3,624 18 | s [ v (202) 10/09/2018.
55306N 10 4 | MKS INSTRUMENTS ORD.......coovvirrirmieimrimeriesiseesenssssssssesssesssessssssssssesssesssesssensns | voreeens 15.000 2,257 12 607 03/20/2019.
553530 10 6 |MSC INDUSTRIAL CL A ORD.....ccotiuuirimrirrereisneineisesiesesessssissesssssssssssssssssssssssssns | eseens 6.000 506 69 36 08/11/2017.
55354G 10 0 [ MSCIORD......comiiieiiiiiiiiiiiietisiesi sttt nienes | cirenens 19.000 8,484 55 | oeererenrienniennes | eeriineniinns 3,579 | oo 10/09/2018.
554382 10 1 |MACERICH REIT ORD.....cootriuiiiierneireimerssessessessseeesessssssssssesssesssssesssssssssesssesssnesss. | soseeens 1.000 11 0 B | s [ e K RN 04/30/2020.
55608B 10 5 |MACQUARIE INFRASTRUCTURE ORD.........ccccostimiimiiiiriiinsisiissiiesienessissssisniines | coviens 15.000 563 15 (79) 10/15/2019.
55825T 10 3 |MADISON SQUARE GARDEN SPORT CLA ORD.......cccocovumviiimrirnrinniesneiisnesisnesins | coveeens 6.000 1,105 (90) (90) | ........ 03/20/2019.
55826T 10 2 |MADISON SQUARE GARDEN ENTER CL A ORD [ I 6.000 630 160 160 | .cooeeee 03/20/2019.
562750 10 9 |MANHATTAN ASSOCIATES ORD OO 6.000 631 153 153 | 08/11/2017.
56418H 10 0 | MANPOWERGROUP ORD.......oeuuuriurmirirniseesesssesienssesssssesssssssssesssessssssssssssssssessnens | seeeens 15.000 1,353 34 | | s (104) (104) | ........ 10/09/2018.
565849 10 6 | MARATHON OIL ORD......couiieiiiiiciiiieiseisssiies st ssssssesssesssesssssssssssesssesssnenes | eseenns ....197.000 1,314 (45) (45) | ... 12/15/2020.
56585A 10 2 | MARATHON PETROLEUM ORD......ccotiumiiiririrterieissiseniesessssssssssssessessesssssssssnns | seveens v | e 160.000 | oo 6,618 37 (10727 | I (3,022) | ........ 12/18/2018.
570535 10 4 | MARKEL ORD.......cooitiuiiueiierieiseeisseesssssessessse st sssssssessssessasnin | eseens 2.000 2,067 |..1,033.300 2,087 | cevvrereinereennn2,089 | s [ | e | e (220) (220) | ........ 08/11/2017.
57060D 10 8 | MARKETAXESS HOLDINGS ORD.......ctuuuiieirererirreiieieissiiesssessiessesesssssessesssenssenes. | vereeens 5.000 2,853 |..... 570.560 2,853 12 957 957 | ... 06/22/2018.
571748 10 2 | MARSH & MCLENNAN ORD.......ccouvuiirririesnieisenisessseesssisssssessessssessssssssssssssesssnees | soseeens [OOSR 99.000 | .oovvrevrrrirnnne 11,583 |..... 117.000 | oovercerenirens 11,583 182 553 553 | .ot 09/18/2018.
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD....c.coiriiririiernsieierisissinssssssesnssessssssssenes | eevenene 59.000 7,783 |.... 131.920 7,783 28 (1) R O (1,151) 10/15/2019.
573284 10 6 |MARTIN MARIETTA MATERIALS ORD 15.000 4,260 |..... 283.970 4,260 34 B85 | coveerieriieeiienns | e 65 .1 03/20/2019.
574599 10 6 |MASCO ORD . 69.000 3,790 | ...... 54.930 3,790 38 479 10/09/2018.
574795 10 0 |MASIMO ORD.....cooovririiririrririiieriesriesiesisesesssissiens 10.000 2,684 |..... 268.380 | oo 2,684 | i 1193 | s [ | s | 1,03 | i 10/09/2018.
57636Q 10 4 |MASTERCARD CL A ORD....c.ccooumirimrieiirinnerseriesineessnsssessessssssssessensssssssssssssnssnens. | eonneens | ver | vonerennes 194,000 | i .69,246 | ... 356.940 290 .12,388 12,388 04/17/2020.
57667L 10 7 |MATCH GROUP ORD.......ccocimriirrirniirerinnieerenisissesiernssesensssesessssssssssssssssssssessesnness | aovnnne [on | erverenreren33.0000 | coviireriininnnnnn 8,013 | e 151190 | oo 8013 | e 3.027 [ e [ e | e | e 4486 | oo | e 4,486 | ..o 08/14/2019.
577081 10 2 |MATTEL ORD...ccoovieriririrericrineeicnississrsessessienssensssesssessssssensensssesssssssssnsnsessessns | vovevene | oo | cverrernn80.0000 | covriviriviiinnnnnnn 1,396 | i 17.450 312 312 10/09/2018.
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD........ccccoveiimririiinnisnicsieciissisnsiessisssissiennns | evennne | oee | eevereennn08.000 | i 5,762 | oo, 88.650 94 1,764 1,764 .| 10/09/2018.
579780 20 6 |MCCORMICK ORD 50.000 4,780 | ...... 95.600 62 (1,254) (1,254) 09/28/2017.
580135 10 1 |MCDONALD'S ORD......ccivumrimmemmreneisenssesessessessssssesssesssssssssssasssssesssessssesssssssssssssssnns | sosesens [0 152.000 | .eocvvvcrrreeinnns 32,616 |..... 214.580 766 2,579 10/09/2018.
58155Q 10 3 | MCKESSON ORD.......cccooviuiiiiiiiniriiiisiie e sassssssssessesssesssssses | sorenens 40.000 6,957 |..... 173.920 86 | oo | e 424 | e 10/09/2018.
58463 30 4 |MEDICAL PROPERTIES REIT ORD.....cccvvvuirimrereemeinisnersensseseseesssssessesssesssseessssnns | coeeens 89.000 1,939 | ... 21.790 95 12/18/2018.
58502B 10 B |MEDNAX ORD.....cooiiiiiirmiimiiriisitiesisesssssissesssssses st ssssssssssssssessssssssssssssssssnnnes | eovenns 20.000 (65) (65) | ... 10/09/2018.
58933Y 10 5 |MERCK & CO ORD.....coiiiuiirririiiiiniieriesiesesseissise et sssesssenssensssssans | coveens [0 533.000 1,301 (4.877) | v | s (4.877) | ........ 10/09/2018.
59156R 10 8 | METLIFE ORD.....coouiiiriiriieineiieieieeesessssiseesssssesssessss s ssssssssss s ssssssssssssssenes | soneeens [0 170.000 309 [ e | e (683) (683)] ........ 09/21/2018.
592688 10 5 |METTLER TOLEDO ORD.......cotiiiiiirimrimiisriiiiesienisssesssssssseessessessssssssssssssssesssenes | coveeens 6.000 6,838 |..1,139.680 | ..coovvrverinernen8,838 | e B96 | s e [ e | e 1,732 | i .. | 07/16/2020.
594918 10 4 | MICROSOFT ORD......cvvuruieirremeemmeismessesssesssseseessssssesssesssessssssassssesssesssessssssssssssssssnnns | sosesens [V 1,591.000 | ..ovvvrcerrens 353,870 |..... 222.420 3,285 101,915 .| 12/15/2020.
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595017 10 4 |MICROCHIP TECHNOLOGY ORD.......eoriririiireririieresieissssiersssessessssisssesssessssssssens | sevenene 50.000 6,906 |..... 138.110 6,906 74 10/09/2018. | ..o
595112 10 3 |MICRON TECHNOLOGY ORD......ccoivtmrimremmriaerierssensssessssssssssesssessessssessssssssssessseses | covesens [0 210.000 | ..ovvveririnnne 15,788 | ...... 75.180 | oo 15,788 12/18/2018. | oo
59522 10 3 |MID AMERICA APT COMMUNITI REIT ORD.....c.oviumiirrrinerierieeisseissssisessessesessessanees | coveeens 19.000 2,407 |..... 126.690 2,407 76 06/22/2018.
596278 10 1 |MIDDLEBY ORD e | e 10.000 1,289 |.... 128.920 1,289 10/09/2018.
60770K 10 7 |MODERNA ORD.......coumiuimieimeimeimeiissisessesisseesssssssssesssesssssessssssssssssesssasssssssssssssssnns | sessens 55.000 5746 |..... 104470 | ovveeeerienns 5,746 10/15/2019.
608190 10 4 | MOHAWK INDUSTRIES ORD......cccovvrmiirirrimrierisisesisisissssssssssssesssssssesesssssssssesssessnnses | serenens 10.000 1,410 |..... 140.950 1,410 10/09/2018.
60855R 10 0 | MOLINA HEALTHCARE ORD.......c.ostuririiimcrierirseseesssissssesssessseesssssssssssssessssessssnsns | soneeens 10.000 2,127 |..... 212.680 2,127 10/09/2018.
60871R 20 9 |MOLSON COORS BEVERAGE COMPA CL B ORD........cccccoevimriniimiiniinsiiciissiiieninnins | e 40.000 1,808 | ... 45.190 1,808 23 10/09/2018.
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD......coovvirrerieimrimerierieseieesesissessesssesssesssenens | coveeens [0 342.000 | ..ooverrrierinnne 19,997 | ...... 58.470 | oo 19,997 400 .. | 10/09/2018.
60937P 10 6 |MONGODB CL A ORD........oiuuiimrimeirrseesessesssssesessssssssssesssesssssssssssssssssssesssssssssinns | sevsees 10.000 3,590 359.040 3,590 .| 04/17/2020.
609839 10 5 |MONOLITHIC POWER SYSTEMS ORD... et | 5.000 1,831 |..... 366.230 | .o 1,831 10 10/09/2018.
61174X 10 9 |MONSTER BEVERAGE ORD........ccosiirriiinerierireiseesssisessessesssessssisssssssssesssensssens. | aeveens 79.000 7,306 | ... 92.480 7,306 10/09/2018.
615369 10 5 | MOODYS ORD......oomirvimmrriririrnsisessisessissssssessissssss st ssssssssssssssssneses | ceveeens 26.000 7,546 | ... 290.240 7,546 58 06/22/2018.
617446 44 8 | MORGAN STANLEY ORD......cctrimirimerirrerieinieeriessessseessssssssesssssssessssssssssssssesssens | coveeens [0 301.808 | ...cvovrirrinnes 20,683 | ...... 68.530 | .oooiverciininns 20,683 351 10/09/2018.
617700 10 9 |MORNINGSTAR ORD....coiiruurirrerrieesersessssessessssisessssssssssesssessssesssssssssssssessssesss | soseenns 3.000 695 |..... 231570 | oo 695 4 08/11/2017.
61945C 10 3 | MOSAIC ORD......oouririeimrimiieiisiiseiesssesississessssss st esssssssssssessssesssenes | sereeens 80.000 1,841 | ... 23.010 1,841 16 10/09/2018.
620076 30 7 |MOTOROLA SOLUTIONS ORD......ccceivemerrmrerrmmesmessessseseseessssssssssesssesssssesssssssssssssenes | soveven 31.000 5272 |..... 170.060 5,272 79 05/15/2018.
626717 10 2 |MURPHY OIL ORD.....ooviiiririirrineieierisieiesie s sssisssesse s ssssssesssssessessssses | aeenens 35.000 424 | ... 12.100 424 22 10/09/2018.
62886E 10 8 [NCRORD.....couuieiceireireiieiiesiiees it ssssss st sessss s siesssssssnins. | eevenees 25.000 939 | ... 37.570 | v 939 04/22/2019.
629377 50 8 |NRG ENERGY ORD......coeiurieriimeiieriinsisessssisseesssssesssessessssssssssssssssssssesssssssssssssssnns | soseenns 70.000 2,629 | ... 37.550 2,629 84 10/09/2018.
62944T 10 5 | NVR ORD.ciiiiiiiiiiieniestesisesesie st enssnsssnsens | oneien 1.000 4,080 |..4,079.860 4,080 09/24/2018.
631103 10 8 | NASDAQ ORD....coumiimrimimriaissessessseesesssesssessesss st s esssesssssss s ssssssessssnss. | eseiens 17.000 2,257 |..... 132.740 2,257 33 08/11/2017.
636180 10 1 |NATL FUEL GAS ORD.....ccoiiririiiriiriicineisseessiesiesssi st snessene 16.000 28 10/09/2018.
636518 10 2 |NATIONAL INSTRUMENTS ORD.. 23.000 24 .1 10/09/2018.
637071 10 1 |[NOVORD............... 97.000 12/15/2020.
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD I IO 31.000 64 06/22/2018.
63938C 10 8 |NAVIENT ORD 55.000 35 04/22/2019.
640268 10 8 |NEKTAR THERAPEUTICS ORD........cccoovverirrires 45.000 12/16/2019.
64110D 10 4 |NETAPP ORD.....coconvrernrrirrrrnns 60.000 115 10/09/2018.
64110L 10 6 |NETFLIX ORD . 04/17/2020.
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD.........ccosurvmrrierernes 10/09/2018.
648287 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD.......ccooirrmremermiinnesensenisseesersesssnessenes | eveeens 61 10/09/2018.
64829B 10 0 [NEW RELIC ORD....ooviiiriiiiiiirieierisiesissssisssssssssssssessesssssesssssssssssesssssssssesssssssssenss. | onssns 10.000 10/15/2019.
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD........cocouiimmrirrereemeniseisessenssessssenssssssnsans | coveeens [0 111.000 75 10/09/2018.
650111 10 7 |NEW YORK TIMES CL A ORD.........omtivirrrirniirnneiesiiessissssissssssssssssssssssssssssssnseees. | veneeens 35.000 8 06/28/2019.
651229 10 6 |NEWELL BRANDS ORD.....c.coiuiririrniiiiieniesissississssiessessesessssssseessesssessssssssnnsens | coneeen [0 100.000 92 10/09/2018.
651587 10 7 |NEWMARKET ORD.....couiimriuiiineiineesneisesssesssessesssssessssssssssssesssesssssssssssssssesssesssnesss. | oseenns 1.000 8 03/27/2018. | ooovvvrririnnes
651639 10 6 |NEWMONT ORD......cooririmriiiiriiiiiesieniesesseisssisesiessesss s ssessssssesssssssssssessenns | coveien [0 170.000 159 07/16/2020. | ....coouvvverrenee
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65249B 10 9 [NEWS CL A ORD.....coiiiiiiiiiieristieesieisesie st essssssssensssnns | ensies 90.000 1,617 | ...... 17.970 | ool 1817 |l 1,214 | 18 345 345 | ... 10/09/2018. | ..o
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD.........ooovvireerrireenenrserinerienerseesssnsssnssensensssesssnens | sevnene | ee | servrnerenen 10.0000 | o 1,092 | e 109.190 22 (81) (81) 06/28/2019.
65339F 10 1 |NEXTERA ENERGY ORD....ccccvvumiririiiirreineiserienissessessssissssessessssessssssssssssssssesssn | noverene oo | eerennerne$32.000 | o 33,329 | e 77.150 605 (VA 4/(0) ) R N (21,770) 10/09/2018.
654106 10 3 |NIKE CL B ORD....ccovivirrierirerieinnierieriereseisniienienessssenssnssssessesssesssenssnesessnssnns | connnene | e | voreeeenn278.000 [ viviiiiiiennnnnnn 39,329 [ 141.470 349 11,164 11,164 10/09/2018.
65473P 10 5 |NISOURCE ORD.......csiuumrimimmiiiisieeseniseisessssssesssesssssesssssssssssssesssssssssssssssssssesssnses | aeveens 22.940 | oo 1,950 | 2,125 [ & T TN PO (417) (#17) | oo 10/09/2018.
655663 10 2 |NORDSON ORD......covviiimriiiririrriiniinsiinenienisisssinsisssensssssssssssssessensssnsensnnis | vonnens | v | cvnrerennen10.000 [ i 2,010 [ 200.950 4 15 381 381 | ... 10/09/2018.
655844 10 8 |NORFOLK SOUTHERN ORD........cocoomrvririerirrenerinrnnersensseesssnssssssensenssssessssssnsssnsnsnes | conenene | e | cvneeenneenc9.000 [ v 11,643 [ 237.610 184 | oo [ s 2,131 | s | e 2,131 | ... 06/22/2018.
665859 10 4 |NORTHERN TRUST ORD.......ccoouniiiciiniiiciiinnisnicssissiesienissisensissssssssessssssenssessinnss. | voveene oo | cenvoreneen7.0000 | i 4,378 | L 93.140 132 | i [ s (616) (616) | ... 10/09/2018.
666807 10 2 |NORTHROP GRUMMAN ORD........coevirreriermeimimmeriseriseesenssssssessessseessesssssssssssesssnse | coveeen 27.000 8,227 |..... 304.720 | oo 8,227 | e T2TT [ 153 (1,080) [ ..oovvrrverrircene | s (1,060) | ........ 08/11/2017.
668771 10 8 |NORTONLIFELOCK ORD........csvuuiimrireereeineeseessssssssesssssssessssssssssssssessssesssssssssnnss | seessens [ oo | veverneeens 145.000 | ..ovvvcrirrirnnns 3,013 | ... 20.780 1,813 | s [ e (687) (687) ] ........ 10/09/2018.
67018T 10 5 |NU SKIN ENTERPRISES CL A ORD.......corvviriiirenieiniriersnieiessssissssessssssssssssesssssenss | senenene 10.000 546 | ...... 54.630 15 137 137 | 04/22/2019.
67020Y 10 0 |NUANCE COMMUNICATIONS ORD.......cctrumirmmrirerereessnisssisessesssessssssssssssssssssnsssenes | aeveens 65.000 2,866 | ... 44.000 | oo 2,806 | o983 | s [ | s | 1,707 | e | e 1,707 | ... 10/09/2018.
670346 10 5 |NUCOR ORD.....ccoiiiiiiiiiiiiiisiiiiiesiis i | eneien 75.000 3,989 | ... 53.190 121 | e [ s (232) (232) ... 10/09/2018.
67059N 10 8 | NUTANIX CL A ORD.....coomrireimiiirieriesieesssiss et ssessssessensssssssssesssens | cereeens 25.000 797 | o 31870 | oo 79T | i 1,014 [ 10/09/2018.
67066G 10 4 | NVIDIA ORD....couiiuieiiireeireiseeeseisessessssees sttt essss s ssssssesssesssssssessssssnnss | svenens | ane | soeeseenes 125.000 | ovvecrvirrinnns 65,275 |..... 522.200 78 04/17/2020.
670837 10 3 |OGE ENERGY ORD......cccoeiiiieirimiiiiiieriinesiesiseisssiessssesiessesessssesssssesssessessssssssnsens | coveeen 35.000 1,115 | ... 31.860 55 06/22/2018.
67098H 10 4 | O GLASS ORD......courririerriaiisesieriseeeseessssse sttt ssssssesssens | ceseeens 35.000 A7 | . 11.900 2 04/22/2019.
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.....ccovtiririiiiirnieiiseisierissiessesssissssssenssssessesssssssesssssns | vevseees 15.000 6,789 |..... 452.570 10/09/2018.
674599 10 5 |OCCIDENTAL PETROLEUM ORD........ccorivmrimrirrerieiseisersessesssseesssssssnsesssssssessenins | ovvesene oo | veverneeens 178.000 | ..o 3,081 | ...... 17.310 1 2 12/15/2020.
679295 10 5 |OKTACLAORD... 25.000 6,357 |..... 254.260 .1 07/16/2020.
679580 10 0 |OLD DOMINION FREIGHT LINE ORD 19.000 3,708 |..... 195.180 11 10/09/2018.
680223 10 4 | OLD REPUBLIC INTERNATIONAL ORD......cevuuivmrirrereererisssisessessseessesssssssssesssnees | eveeen 58.000 1,143 | ... 19.710 49 06/22/2018.
680665 20 5 | OLIN ORD....ccoviiuiiuiiriiiiieiiieiisiese it sss s essssnssenins | sesenens 40.000 982 | ... 24.560 32 04/22/2019.
681116 10 9 |OLLIES BARGAIN OUTLET HLDG ORD 10.000 818 | ... 81.770 10/15/2019.
681919 10 6 |OMNICOM GROUP ORD 47.000 2,931 | ... 62.370 122 | s [ s (877) (877) 11/30/2017.
681936 10 0 |OMEGA HEALTHCARE REIT ORD 45.000 1,634 | ... 36.320 121 | s [ e (271) (271) 10/09/2018.
682189 10 5 | ON SEMICONDUCTOR ORD......cotreurrmmermrimeesmersasessessesssssesssssssssssssesssesssssssssssssssness | svvesene | oo | veverneeens 100.000 | ..oovvrrerrernnnns 3,273 | ...... 32.730 835 835 |........ 10/09/2018.
682680 10 3 |ONEOK ORD......ovuuiiriiriiriessissise it ssssss s ssss st ssssssssssnsssenss | eneiens 80.000 3,070 | ...... 38.380 299 37 | s 3,300 |....... (2,983) | ........ 10/09/2018.
68389X 10 5 |ORACLE ORD......cootivuirimririerieisiissieesiesssesesesssssssssssesssessssssssssssssessesssssssssssnssnes | sovonens | oee | eevenerenes 428.000 | .oovovrrrerinen 27,687 | ... 64.690 A1 | s | e 5,012 | covoeeririiens | e 5,012 |... 10/09/2018.
688239 20 1 |OSHKOSH ORD 15.000 1,291 | ... 86.070 18 | s [ e (129) (129) 10/09/2018.
68902V 10 7 |OTIS WORLDWIDE ORD.. 79.000 5344 | ... 67.645 47 626 626 11/26/2018.
69007 10 6 | OUTFRONT MEDIA ORD........cconieruremirmerirereseesseissessessesssssesesssss s sssesssssssenssssssssssnns | soeeens 30.000 587 | ... 19.560 L O I (218) (VL) — 04/22/2019.
690742 10 1 | OWENS CORNIING ORD.......ccviiirrivrririmieirerisisesssssesssssssssssssessssssssessssssssssssessssssnene | sennnens . 25.000 1,894 | ... 75.760 24 266 266 |........ 10/09/2018.
693475 10 5 |PNC FINANCIAL SERVICES GROUP ORD........coumerierireerniserseriesesssesensssssssessesssenes | coveven B 91.000 | ovvorcerrirennne 13,559 |..... 149.000 459 [ oo | e (967) (967) | ..covne 06/22/2018.
693506 10 7 |PPG INDUSTRIES ORD......oviuuiiruiiriereiineiseississsssessssesssssesssssssssesssesssssssesssssssesssnns | seseens 51.000 7,355 |..... 144.220 28 480 480 |........ 10/20/2020.
B9351T 10 6 | PPL ORD....cvuuiieiiieiiriceierisiiesiessiesi e ssssessesssesessssssssessesssessssssssssssssens | vonveens [ oo | vevereeens 162.000 | ..ovvorerirrirnens 4,568 | ... 28.200 | o568 | i 4678 | 67 269 (1,244) | oo | s (1,244) | ........ 10/09/2018.
69354M 10 8 |PRAHEALTH SCIENCES ORD.......cccoriiurimiiineireeiseisersssssssssesssssesssssssssssssesssesessessas | seveen 10.000 1,254 |..... 125.440 143 143 | ... 10/09/2018.
693656 10 0 | PVH ORD....coiiiiiiiiiiceiiiisitsiiesi sttt nsensenssenens | eneiens 15.000 1,408 | ... 93.890 LI TSRS TOT PR (169) (169) | ........ 10/09/2018.
B9370C 10 0 [PTC ORD.....uriiierrimeiserierisesiessssisesssessess st ssssss st ssssssssessesssseesssssns | sesesens 25.000 2,990 |..... 119610 | 2,990 | e 2882 | oo | v | e | e 118 | s | e T8 | e 10/09/2018. | ..o
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693718 10 8 |PACCAR ORD.....cooiiiiiiiiiiiiiiiesi i sssssssssinns | oneiens 80.000 6,902 | ... 86.280 6,902 | .o 5,310 | oo 56 | ... 286 574 574 |....... 10/09/2018. | oo
695156 10 9 | PACKAGING CORP OF AMERICA ORD........covuuiriririereeisnineriessessssesssesssssssessenssens | coveees 14.000 1,931 |..... 137.910 1,931 | s 1,606 | oo 14 44 363 363 |........ 06/22/2018. | .oocvveeiririnee
695263 10 3 | PACW PACWEST BANCORP ORD.......coiuuiimrireriiianeisesssesiseesseisssssesssessssessssssssssnns | soseens 25.000 635 | ... 25.400 635 B4 | | s (322) 10/09/2018.
697435 10 5 | PALO ALTO NETWORKS ORD.......cccviuiiuiirirririiiniiieniessesesssessssssssssesssessssssssssenssies | coveeens 20.000 7,108 355.390 7,108 ver | e [ | 2,483 | 10/09/2018.
69924R 10 8 | PARAMOUNT GROUP REIT ORD.......cooirirrirmerrineiserisesesseesssissensesssesssessessssssssssssnss | coeeens 45.000 407 9.040 407 | oo 625 | ... 3 L T R IR (220) (220) | ........ 04/22/2019.
700517 10 5 |PARKHOTELS RESORTS ORD......cccouviiiiireriririrnisisessiesssssssssesssisssesssssssssssessanss | sevenens 45.000 772 A5 | e | s (392) 10/09/2018.
701094 10 4 |PARKER HANNIFIN ORD.......ccoiiuuimmiimrineessesisensenssssssesssessssssssessssssesssesssssessssssssssnes | soveeen 30.000 8,172 106 | vvveeereerierienes [ e 1,998 | .o 12/18/2018.
701877 10 2 |PARSLEY ENERGY CL A ORD.......osmiviirririniiniiesiieseiisssisessisssssssesesssssssessssssenes. | covevens 60.000 852 12 | s [ e (283) 10/09/2018.
703481 10 1 |PATTERSON UTIENERGY ORD.......cotviiiimirieririeieissieeriesisesssesssssessssesssssssensssnens. | coveeens 50.000 263 LT [T ISR (262) (262)] ........ 04/22/2019.
704326 10 7 |PAYCHEX ORD.....ociumiimiriiaeiieiiesieesssiss st ss s ssssssessssnss | aseens 74.000 6,895 184 601 601 |........ 10/09/2018.
70432V 10 2 | PAYCOM SOFTWARE ORD.......coviiriririiiiirrieissssiesssssssessssssssssesssssssssessssssssessnns | onssns 10.000 4,523 |..... 452.250 4,523 | e 1,348 | | e [ | e 1,875 | e | e 1,875 | e 10/09/2018.
70450Y 10 3 |PAYPAL HOLDINGS ORD........ccrvuumiemrimerimeriessssissessessssssesssessssssssssssssssesssessssssssessns | svvnnens | one | eevneeenn 265.000 | ..ooveenirrinnn 62,063 |..... 234.200 | ..ooovorrininnn 62,063 ..33,398 33,398 |........ 10/09/2018.
70614W 10 0 [PELOTON INTERACTIVE ORD . 16.000 2,428 |.... 151.720 2,428 290 290 |........ 10/20/2020.
70075L 10 7 |PENUMBRA ORD........cotiiiririrremieiseisssiesiesesessssissessse s ssesssesssenssssssns. | covesens 5.000 875 54 03/20/2019.
712704 10 5 |PEOPLES UNITED FINANCIAL ORD [ 71.000 918 £33 [ OTOORURTPPINN PPN (282) 06/22/2018.
713448 10 8 |PEPSICO ORD . [V [0 314.000 | ..ooveeniirrienn 46,566 1,242 | oo | i 3,652 | v | s 3,652 | .o 05/15/2018.
714046 10 9 | PERKINELMER ORD......ciutmrimieiiiniiieniesisseseessssiessesssssssssssssssessesssesesssssssssssssnens | sovesens 18.000 2,583 |..... 143.500 2,583 | e I R 5 835 835 |........ 08/11/2017.
717081 10 3 |PFIZER ORD.....cooiiiuiiiniiniiicisseiseise ittt sssssiens | eneinns v e 1,217.000 | i 44,798 | 110036.810 | e 8798 | 80,580 [ s e [ | e 4218 | i 10/15/2019.
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD.......ovvuuerirreremmnireesesssssssesssesesseessesssessesssenes | coveven 1,550 | oo | e (757) 12/16/2019.
718546 10 4 |PHILLIPS 66 ORD........ccoiiimeirmeieueeieesnesiseesesssssssessesssseesssssssssesssessssssssssssssssssssssessss | seseenns 202 (2,258) 12/15/2020.
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD............ ceerrenesnns [ s 15.000 10 B [ o [ e LS RO 10/09/2018.
723484 10 1 | PINNACLE WEST ORD.....ccttimrimiririmriseesssiessessessssesssssssssssesssessssesssssssssssssssssssnens | soseeens 18.000 £ A IR ISP (180) 05/15/2018.
72352 10 6 |PINTEREST CL A ORD.....coociiriiiiriiiiireiieesenieisessie st sssssssesssssessessss | seenens 85.000 | ..ocovvriveenen5,602 | 00085900 | oo 5,602 [ 2,088 [ i | e [ | e 3514 | s 07/16/2020.
723787 10 7 |PIONEER NATURAL RESOURCE ORD.. 41.000 38 | o | e (728) 12/15/2020.
72703H 10 1 |PLANET FITNESS CL A ORD 20.000 59 | o | e £33 I O 08/14/2019.
731068 10 2 |POLARIS INDUSTRIES ORD 10.000 25 (64) (64) | ........ 10/09/2018.
73278L 10 5 |POOL ORD.... . 5.000 11 801 801 10/09/2018.
733174 70 0 |POPULAR ORD.....tiiiiiiriiiiieineieiesissiesssss s ssssssssesssssssssesssssssssssesssssssssensssssssenss. | sevenens 20.000 27 (49) ()] - 10/09/2018.
737446 10 4 |POST HOLDINGS ORD........ccouivirreriermrimirinerisesisesesseessssssessesssesssesssssssssssesssnsssesssnsess. | covesens 15.000 | cvoeveererrrereened 1,515 00101010 | o 1,515 | e 27 | s | v | e | ceveeesenenneenns (121) (121) | covvevee 10/09/2018.
7405IN 10 2 |PREMIER CL A ORD. 10.000 4 (28) 08/14/2019.
741447 10 8 | T ROWE PRICE GROUP ORD........ccoomvviivimrimeenirinisisssensesessesssssesssesssessssssssssesssses | coveees 54.000 194 | oo [ s 1,596 | .o 10/09/2018.
74164M 10 8 |PRIMERICA ORD IO 10.000 16 34 12/16/2019.
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD JOTRN IO 65.000 146 | oo [ e (350) 10/09/2018.
742718 10 9 |PROCTER & GAMBLE ORD........ccoviumureurrierieriseessesssssessesssesssssssssssessesssesssssssssssns | soveses [0 495.000 1,543 | s | e 7,049 | oo | e 7,049 | oo 08/14/2019.
743315 10 3 |PROGRESSIVE ORD........coovomiviririiniisesisessiesiissssissssssssssssssssssssssssssssssssssssnens | vesevens 98.000 260 08/11/2017.
T4340W 10 3 |PROLOGIS REIT.....coiiuiiirrirrimiisiiesiiessesessesesseessesssesssssssssssssssesssessssssssssssssssessnene | seviens [0 153.995 357 L1858 | s . 10/09/2018.
743424 10 3 | PROOFPOINT ORD.....coouiuuiimmriieieesessssisessssssssssesssesessssssssssssssssssessssesssssssssssssseses | seseins 10.000 1,364 |..... 136.410 | ovvereercriieins 1,364 | oo 953 | e 216 216 | ... 10/09/2018. | oo
743606 10 5 |PROSPERITY BANCSHARES ORD.......cociiiiiiiiiieriiesesisssiseseessssssesssssssssssessenns | coneeen 15.000 1,040 | ...... 69.360 1,040 | .o, 1,065 | ...... 7 28 (38) (38) ] ..o 10/09/2018. | ..o
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744320 10 2 |PRUDENTIAL FINANCIAL ORD.......cciviiiriiireiriitinninsssssssiessesssesesssssesessesssssssenens | sevenens 95.000 7417 | ... 78.070 | oo TAT | s 10,066 | ...coovveerciieicinns 418 (1,489) | oo [ s (1,489) | ........ 10/09/2018. | ..o
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD...........covvurivreimeimenneriesesensssisssesssssnes | coveeen [0 104.000 | ..oovvorererrernens 6,063 | ... 58.300 6,063 | ..o 5,008 | ..o 204 (78) (78) [ ... 06/22/2018. | .oocvveeiririnee
74460D 10 9 |PUBLIC STORAGE REIT ORD......coouiiuurirmiiniimeesesisnsisenisesiseesssssssssessesssssssssssssssns | coeeens 25.000 5,773 150 884 884 | ... 04/17/2020.
745867 10 1 |PULTEGROUP ORD......c.triuiiiiiiiicrierisiesssisssiesiesesesssissssssessesssessssesssssssessesssnnes | coveien 60.000 2,587 29 259 259 | ... 10/09/2018.
74624M 10 2 |PURE STORAGE CL A ORD......ccotiiuriimiienieisensesisssssessessssessssssssssessesssssssssssssssns | oveians 55.000 1,244 303 303 .t 06/28/2019.
TAT36K 10 1 [QORVO ORD.....ooiiiiririiiisisseisis s sssssssesesssssssssssesssssss e sssssssessssssssssssessssssssenss | onssns 30.000 4988 | ... 166.270 4,988 | v 2,231 [ | e [ | e 1,501 | e 10/09/2018.
747525 10 3 |QUALCOMM ORD. s | e POV I 250.000 | ..ooooorvinenns 38,085 |..... 152.340 | ooovvcs 38,085 643 ..16,028 10/09/2018.
74762E 10 2 |QUANTA SERVICES ORD B 35.000 2,521 | ...... 72.020 2,521 A ORI SRR 1,096 | ..o 10/09/2018.
74834L 10 0 |QUEST DIAGNOSTICS ORD........ooimiiiiiiiieiiiiniiiniesniesssseesssssssssssssesssssssssssssnssenns | coneeens 27.000 3218 |..... 119.170 3,218 60 334 10/30/2017.
74838) 10 1 [QUIDEL ORD.....ccoiiumiimmimnrireereesseiseesesssesssess s isssssssssessssss s ssssssssssssssessssssssssnns | soeeens 5.000 | .ovoererrerrernneenn898 179850 | o898 | e 1,214 | s | s | s (316) (316) | ...ove 07/16/2020.
74915M 10 0 |QURATE RETAIL SRS A ORD.....oviiiiriiiriniieinsisieisssesssssssessssssssessssssssssssessssssnens | sevnsene R R 100.000 150 | oo [ e (388) (388) [ ... 10/09/2018.
74915M 30 8 |QURATE RETAIL INC 3.000 (L ORI TR (304) (304) | ........ 10/09/2018.
749685 10 3 |RPMORD 22.000 32 308 308 |........ 06/22/2018.
751212 10 1 |RALPH LAUREN CL A ORD......ccooiiiiirieririeiieiiesiessseesssssssssessssesssesessessssssssssessnens | coveeen 10.000 14 | s | s (135) (135) | vvvvee 10/09/2018.
754730 10 9 | RAYMOND JAMES ORD........cooiriuiemnrireeirneiseeissisessesssssesesssssisssssessssssssssssisssssssssnss | eseenns 30.000 44 186 186 | ........ 10/09/2018.
754907 10 3 |RAYONIER REIT ORD....ovuiiiiiiiririistriesiiesiesiesesssesessssesssesssesssssssssssssssensessssnss. | eveien 25.000 27 (85) (85) [ ..o 08/11/2017.
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD.......cootiuivririeireerseisessersessssssssssssssssssesssessssnsas | seveens [0 273.000 | ..oovveocririnnee 19,522 | ...... 71510 | oo 19,522 | oo 19,594 | oo 389 (72) (72) [ ..o 11/26/2018.
75606N 10 9 | REALPAGE ORD........ccoouiiiiiiiiiiiniiieciesississisiis s sssssssesssissiens | connens 15.000 1,309 502 03/20/2019.
756109 10 4 |REALTY INCOME REIT ORD.....cooitiuurrrrirrereemrssersesisessseesssssssssssesssessssessssssssssessens | ovesens 68.000 4,228 190 | ovveeeererierieees [ s (779) 10/09/2018.
758750 10 3 |REGAL BELOIT ORD......couiiuuiiueeineeiseiseessesassssesssessssessssssssssesssesssssssssssssssssssssssssss | seseenns 10.000 1,228 12 372 04/22/2019.
758849 10 3 |REGENCY CENTERS REIT ORD I I 29.000 1,323 52 | oo | e (5086) 06/22/2018.
75886F 10 7 |REGENERON PHARMACEUTICALS ORD.......ccctruuirinrimrireeserssersensesssseesenssssssssssnens | seveeens [0 [ 22.000 | .ooovvererieinnnes 10,628 486 04/17/2020.
7591EP 10 0 |REGIONS FINANCIAL ORD......ccotiiiirririieriniiseiesisisesssisesssssssessssisessessssssssssessnssns | vevseees 260.000 4,191 . 161 | s [ e (270) 10/09/2018.
759351 60 4 |REINSURANCE GROUP OF AMER ORD 11.000 1,275 |..... . . 31 | e | e (519) 08/11/2017.
759509 10 2 |RELIANCE STEEL ORD.......... . 8.000 958 [....119.750 | .ooovivuriciiriinnn 20 (0) 06/22/2018.
759916 10 9 |REPLIGEN ORD 14.000 2,683 |..... 249 10/20/2020.
760759 10 0 |REPUBLIC SERVICES ORD. 44.000 4,237 | ...... . - . . 6 .. | 12/15/2020.
761152 10 7 |RESMED ORD 30.000 6,377 |..... 212.560 6,377 AT | i | e 1728 | e . .1 10/09/2018.
76131V 20 2 |RETAIL PROP OF AME CL A REIT ORD 14.000 120 8.560 120 5 (68) 06/22/2018.
76680R 20 6 |RINGCENTRAL CL A ORD 15.000 5685 |.... 378.970 5,685 .| 10/09/2018.
770323 10 3 |ROBERT HALF ORD 24.000 1,500 | ...... 62.480 1,500 33 08/08/2018.
773903 10 9 |ROCKWELL AUTOMAT ORD......cviuumrimremmeemmriaersesssessseessssssssssssessssssssssssssssssssesssnses | oseees 25.000 6,270 |..... 250.810 6,270 103 .. [ 10/15/2019.
77543R 10 2 |ROKU CL AORD s | e 23.000 7,636 |..... 332.020 7,636 . | 10/20/2020.
776696 10 6 |ROPER TECHNOLOGIES ORD.....ccooivirririererimermeriesseseseesssssssssessssssssensssssssssssssenes | covesens 20.000 8,622 |..... 431.090 8,622 41 12/18/2018.
778296 10 3 |ROSS STORES ORD 78.000 9,579 |..... 122.810 9,579 22 498 498 | ... 09/28/2017.
780287 10 8 |ROYAL GOLD ORD 15.000 1,595 |..... 106.360 1,595 A7 | s | e (238) (238)] ........ 10/09/2018.
783549 10 8 |RYDER SYSTEM ORD......ccmtiuiiirierineiseesssissssesssesssessssisssssesssessssesssssssssssssssssnses | oseens 10.000 618 | ... 61.760 | ..vvvecicrieriinns 618 22 YT RN EOTRN [T 04/22/2019.
78409V 10 4 | S&P GLOBAL ORD.......cviiiiiieimrieiiieiiiriiesississisessisssesssesssssssssssssssessesssssssssssnssses | sevnens | ee | cevvenerioens 48.000 | ...cooverrierienns 15,779 |..... 328.730 | oo 15,779 129 10/09/2018.
78410G 10 4 |SBA COMMUNICATIONS CL A REIT ORD 25.000 7,053 |..... 282.130 7,053 AT | | e 1,029 [ e 10/09/2018.
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784117 10 3 | SEIINVESTMENTS ORD.....ooiiiiiriiiiiiieiieiseriesisisessssssssssessesssesessesssssesssssssssssenens | sevenens 20.000 1,149 | ... 57.470 1,149 T4 | e | e (160) (160) [ ........ 08/11/2017. | oo
78440X 10 1 |SL GREEN RLTY REIT ORD 16.000 953 | ... 59.580 953 £ A [ SN (517) (517) | covvvnee 10/09/2018.
78442P 10 6 |SLMORD.. 000 | oo 1,239 | i 12.390 1,239 12 348 348 10/09/2018.
78467 10 0 |SSAND C TECHNOLOGIES HOLDINGS ORD............ 45.000 3,274 | ... 72.750 3,274 24 511 511 10/09/2018.
78486Q 10 1 | SVB FINANCIAL GROUP ORD......ovvimimmierieineimsineessssssssesssesssssssssssssssesssessssssssssans | soneens 13.000 5,042 |..... 387.830 5,042 10/20/2020.
78573M 10 4 | SABRE ORD......cooviiiiriiiiiiriresieieissie sttt esssssessessssnns | aeenens 60.000 721 | ... 12.020 721 8 10/09/2018.
78667 10 8 |SAGE THERAPEUTICS ORD 10.000 865 | ... 86.510 865 10/09/2018.
79466L 30 2 | SALESFORCE.COM ORD.......coiiiiiniiiiiiiiriisiissiisiiesisisssisssissssssssessssssssssessssnns | oonsens [ oo | vovisesenas 191.000 | ovvvciriciins 42,503 |..... 222.530 | ..cooieriini 42,503 | ..o 27,767 12/16/2019.
803607 10 0 | SAREPTA THERAPEUTICS ORD.......cituuiriiririrrirtesseiessriessessesesssssssssssessessesesenss. | coveeen 15.000 2,557 |..... 170.490 2,557 | e 1,726 | oo 10/15/2019.
806407 10 2 |HENRY SCHEIN ORD.......cociiumiimeieneiieiieeiseissesssssssssesssesessssssssssssesssessssessssisssssns | seseens 31.000 2,073 | ..... 66.860 2,073 | oo 1,601 03/27/2018.
806857 10 8 | SCHLUMBERGER ORD.........coooiriririrnrirniissseisssssssssssessssessssssssssssssssssssssssnssses. | vovevens 242.000 5283 | ... 21.830 5,283 | oo 5,869 93 10/20/2020.
808513 10 5 | CHARLES SCHWAB ORD.......ccoovvvurimeimerienmensesssssesssssssssessesssssssssssssssssssssssesssnesss | snvesene oo | veverneeens 350.000 | ..oovvenrrnerinnns 18,564 214 12/16/2019.
81181C 10 4 | SEAGEN ORD......coooiiiireiieiieiiseiss ettt ssnsins. | ceseeens 25.000 4,379 10/09/2018.
81211K 10 0 | SEALED AIR ORD.......cooutiurieirierienisceseisssiesiessssessessssssessessesssssssssssssssesssesssenss. | eoveens 35.000 1,603 22 10/09/2018.
816851 10 9 | SEMPRA ENERGY ORD......oiiriiiiiuerieiieseieesssisse st ssssssssssssssssssesssssns | oseens 65.000 8,282 267 03/20/2019.
817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD.......cvvurriririmriniereriierieesseessnisesiens | coveeens 21.000 1,031 16 08/11/2017.
81761L 10 2 | SERVICE PROPERTIES TRUST ORD.......ovvirierrimermerienssessensssssessesssessssessssssssssns | ovesens . 40.000 460 23 10/09/2018.
81762P 10 2 | SERVICENOW ORD.......coiviiiiiiiiiniiieiiesisiinsissiissiesissesssssssiessesssssssesssssssssssens | coviens [P [ 40.000 10,724 10,724 | ........ 06/28/2019.
824348 10 6 | SHERWIN WILLIAMS ORD B 15.000 T4 | e | e 2,657 | oo | e 2,657 |....... 04/17/2020.
82669G 10 4 |SIGNATURE BANK ORD.. 10.000 22 (13) 10/09/2018.
827048 10 9 | SILGAN HOLDINGS ORD........ccvvuuuiimriimrirnimrisnissessiesiesssssessesesssesessesssesesssesessseessnens 12.000 6 72 06/22/2018.
828806 10 9 | SIMON PROP GRP REIT ORD......otvuuiummrirrireesnineisessesssessessssssssesssssssnsssesssssessssans | soseees 79.000 | .ovevverivrirnnnn8,737 | 110085.280 | oo 8,737 [ e 1,083 [ e 103 | s [ e | e (326) 12/15/2020.
829226 10 9 | SINCLAIR BROADCAST GROUP CL A ORD......ccosiereririierniireiimieierisssssiessssissesssnns | eevenene 10.000 8 (15) 06/28/2019.
82968B 10 3 |SIRIUS XM HOLDINGS ORD.........ccvvumrimrimerirerirressessessssssesssesesssssssssessssesssesssseesssssens | coveens 340.000 19 | s | s (265) 10/15/2019.
82981 10 9 |SITE CENTERS ORD.... 35.000 14 | s [ s (137) 04/22/2019.
83001A 10 2 |SIXFLAGS ENTERTAINMENT ORD 15.000 A | e [ (165) 10/09/2018.
830566 10 5 | SKECHERS USA CL A ORD.....ccomivimeiriereineiierieriesisessssssessesssesssssssssssssssssssssssnss | seseeen 30.000 | .o 1,078 | 11035940 | i 1078 [ e OTT [t | e | e | s (218) 03/20/2019.
83088M 10 2 | SKYWORKS SOLUTIONS ORD.......ccvvuviriireriiieiresisisessisesssssessessssissssssssssssssssssanens | eevnnene 40.000 T5 | s | e 1,280 | oo 10/09/2018.
83088V 10 2 |SLACK TECHNOLOGIES CL A ORD.......ccocverrerrrirrrnnes 90.000 | v 3,862 | 12,916 | oo 3,862 [ 2,853 [ s | e | s | e 1,009 | .o 07/16/2020.
831865 20 9 |AOSMITH ORD 24.000 24 172 08/11/2017.
83200N 10 3 |SMARTSHEET CL A ORD......cccosvumrreerirerierirseereeisniins 20.000 487 06/28/2019.
832696 40 5 | JM SMUCKER ORD.....ccoiiimiimmrimieierimsiseessessssssesssesssseesssssssssesssessssssssssssssssssssesssassss | soseeen 25.000 89 287 10/09/2018.
833034 10 1 |SNAP ON ORD e | e 11.000 49 19 06/22/2018.
83417M 10 4 | SOLAREDGE TECHNOLOGIES ORD..........coevurmrirrereimeimerieessenssesessesssessesssssssenssssens | eveenns C 5.000 775 07/16/2020.
835495 10 2 | SONOCO PRODUCTS ORD.......couvimririiriiiiiiiiiesinissesssiissisessesisssssssssssessasssssses | conevens 20.000 34 (49) 06/22/2018.
842587 10 7 | SOUTHERN ORD......oovvirrimiiiiiniiienienirerissiissssssiesssessssessssssssssesssessssssssssssssssessenes | voneens [ oo | vevesneeens 222.000 BB4 | oo | s (504) 10/09/2018.
844741 10 8 | SOUTHWEST AIRLINES ORD........oevumrirerieineirerieiseesssssessessessssesssssssssssssessnsess | neessens [ oo | veverneenns 105.000 38 | e | s (774) 10/09/2018.
84790A 10 5 |SPECTRUM BRANDS HOLDINGS ORD.......ccoouirierirrerieiirineiierissesensesesssisessnssinens | eeveens 1.000 2 12 09/27/2019.
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848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD......c.ocvuuiiriiiirrierinsiesiesisisssnesssssessssesssssessenes | sevenens 26.000 1,016 | ...... 39.090 | oo 1,016 | oo 965 | .o 5T | s | e 51 | s 12/15/2020. | .oovovevienne
84860W 30 0 |SPIRIT REALTY CAPITAL REIT ORD....cvoriirreurimerieriseeeseessssssessesssesssesssssssensenssens | seveens 20.000 803 | ... 40170 | oo 803 785 13 50 (180) (180) 04/22/2019. | coovvrrriirines
848637 10 4 | SPLUNK ORD......coouuiiuiiiiirnciieiseiseseseessessses s nssssssns | eneinns 30.000 5,097 |.... 169.890 5,097 10/09/2018.
85208M 10 2 | SPROUTS FARMERS MARKET ORD........ovvurrireiriiiierisereseissssisisesiesssssssssienenies | coveeens 30.000 603 | ... 20.100 | v 603 04/22/2019.
852234 10 3 | SQUARE CL A ORD.....cooiurrimeimeriniiinessenssssisenssssssessenssssesssssssssssssesssssssssssssnsssees | consnnne | eon | oneesnseon 80.000 | .ovoevrrrirnnne 17,411 |..... 217.640 | oo 17,411 10/15/2019.
854502 10 1 | STANLEY BLACK AND DECKER ORD.......ccccoriiiirmriiieninisirnsissssssseesssssssesesssssssssessns | sevenene 35.000 6,250 |..... 178.560 6,250 10/09/2018.
855244 10 9 | STARBUCKS ORD . [SVR PPN OV (PP 264.000 | ..oovoocririnnns 28,243 |..... 106.980 | ..cvvvcerrrirnns 28,243 10/09/2018.
85571B 10 5 | STARWOOD PROPERTY REIT.....cooiiiiiiiieiiniineiienineisseissssissssssssesessessssissssssssnenes | seveeees 52.000 1,004 | ... 19.300 1,004 06/22/2018.
857477 10 3 | STATE STREET ORD et | cererens 75.000 5459 | ... 72.780 5,459 10/09/2018.
858119 10 0 | STEEL DYNAMICS ORD.....crtruuimmrenreieeseniseiseesssssessesssessssssssssssssssssssessssessassssssssns | oseens 50.000 1,844 | ... 36.870 1,844 10/09/2018.
858912 10 8 | STERICYCLE ORD.....ccoiieriiireiriisirniisieissssesessssssessssssssenssssssassessessssssessssssssssssessnns | seenens 15.000 1,040 | ...... 69.330 | oo 1,040 10/09/2018.
85917A 10 0 |STERLING BAN ORD.......osivirirrirerisrineriesiesiseesssissessessesssesssssssssssesssesssssssssssssnnns. | aeveens 50.000 10/09/2018.
862121 10 0 | STORE CAPITAL ORD......cooiiimiiiiinieieisiesississsssssssesssesssssssssssssssessssesssesssesssssssesssnnss | sessens 19.000 06/22/2018.
863667 10 1 | STRYKER ORD...ccouirireriiieieiseieeriesinesiessssesesssssssessenssssesssssssssssnsenssesssssssssnessnes | consnene | von | oneesenseond 68.000 09/28/2017.
866674 10 4 | SUN COMMUNITIES REIT ORD......contimmiemrirneireeseeseisessessessssesssssssssssssessssessassins | eseenns 15.000 .. | 10/09/2018.
871607 10 7 | SYNOPSYS ORD....ccooivirrirririiiiiieriesississsissssiesssenssesessssesssssessessessssssssssssesssesssenes | connvens | o | oneesnseonsd 40.000 | ..ooovorrierranns 10,370 |..... 259.240 | .ooovvvirirn 10,370 .| 03/20/2019.
87161C 50 1 | SYNOVUS FINANCIAL ORD.....oouvirrermemmrimirierieseseesesissessesssessssesssssssssssssssessssesssenes. | wereeens 22.000 712 32.370 712 08/08/2018.
87165B 10 3 | SYNCHRONY FINANCIAL ORD.......ccoerriiririnireiriiererieienissisesesssssssssssesssssssssesssssenses | evevene | ven | vevveenenns 124.000 | .o 4,304 | ... 34.710 4,304 10/09/2018.
87166B 10 2 |SYNEOS HEALTH CL A ORD........cooviimrieimirierieeeseesssisssssessssssssessssssssssssssessssnssesens | seveens 18.000 1,226 | ...... 68.130 1,226 10/20/2020.
871829 10 7 | SYSCO ORD.....couuuiirrimiiiesetiesssesisees i ss bbb ssssnins | eneins 98.000 7,217 | ...... 74.260 7,217 09/28/2017.
872307 10 3 | TCF FINANCIAL ORD.......coitiuiiiriiieirinirriieiiessiesiesesssesssssessssessesesssssssessssesssesssesess | coveeens 37.000 1,369 | ... 37.000 1,369 08/14/2019.
872540 10 9 | TUX ORD...ciuiiriiieieeiseiseiseesess s ssssssss st sssessssssssssessesssssssssssssssssessnssss | novesene [ oo | veverneeens 260.000 | ...ovvenirrinnne 17,755 | ...... 68.290 | ..ooovreriireninns 17,755 09/28/2017.
872590 10 4 | TMOBILE US ORD......coiriiieiiiiriiiieiresisisisssiessssssessssissssessssssssssesssssssssessssssssessns | evenns | ee | soeseeeenes 110.000 | ..oovveeirrrinene 14,834 | ... 134.850 | ovvvvreriiinnne 14,834 .| 07/16/2020.
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD 25.000 5,195 |..... 207.790 5,195 .1 10/09/2018.
875372 20 3 | TANDEM DIABETES CARE ORD 10.000 07/16/2020.
876030 10 7 |TAPESTRY ORD... 56.000 .. | 12/15/2020.
87612E 10 6 |TARGET ORD... ....105.000 .| 10/09/2018.
87612G 10 1 | TARGA RESOURCES ORD......iviiriereriiirirrieisissiessssssssesssissssesssssssssessessssssssesssnes | nevsnes 57.000 12/15/2020.
87918A 10 5 | TELADOC HEALTH ORD......cvtmriririereniriesireseseessssessssesssesssssessssssssssesssensssssssssssssssns | eoveens 20.000 10/20/2020.
879360 10 5 |TELEDYNE TECH ORD . 9.000 12/15/2020.
879369 10 6 |TELEFLEXORD......cccooonee. 10.000 10/09/2018.
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD.........ccoivumreurrmerimerereesssissrsssssesssessssseens | oseees 20.000 06/28/2019.
88023U 10 1 | TEMPUR SEALY INTERNATIONAL ORD......coovvurirrieriiriierinsiseresssissssssssssssssesssssssss | nevseees 60.000 12/16/2019.
88025U 10 9 | 10X GENOMICS CL A ORD.....ccooieimrimeemrineriesienissessesssesssessesssessssssssssssessesssesssssssas | seneeens 12.000 | cooveverereneereenn 1,699 00141800 | oo 1,899 | i 180T [ i | | e | s (102) (102)| ........ 12/15/2020.
88076W 10 3 | TERADATA ORD......cooouiiuiiiiireiineisseise sttt st | aevieens 25.000 AT0 | D82 | 893 | i e | s | e (108) (108)] ........ 10/09/2018.
880770 10 2 |TERADYNE ORD.. st | cerenens 40.000 4,79 |..... 119.900 4,796 LI OO I 2,088 | oo | e 2,068 | ... 10/09/2018.
88087E 10 0 | TERMINIX GLOBAL HOLDINGS ORD.......euuuriuermnrirrereesseiseiserssssssessssesssessssssssens | seveees 30.000 1,531 | ... 51.020 1,531 3N 371 | 10/09/2018. | oo
88160R 10 1 [ TESLA ORD.....cvomieeiiiiiiiierierisseeissieiiesi st ensssssssesssesssesssensssnssns | sverens | ene | soverienes 156.000 | ..oovvreririne 110,085 |..... 705.670 | ..ooovevvirnnne 110,085 | .ovvocvirerirs 11,583 | oo, ..78,836 78,836 |........ 12/15/2020. | ..o
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88224Q 10 7 | TEXAS CAPITAL BANCSHARES ORD.......ccoevuiirirrieiiniierisieesesseissssssesssssessessssines | vevsenes 10.000 595 | ... 59.500 | o958 | 027 | e 27 | s | e 27 | et 04/22/12019. | oo,
882508 10 4 | TEXAS INSTRUMENTS ORD.......cocmiurmrimrimerismsieniensssesensssssessenssssssssssssssssssessessss | soessene [ oo | veverneeens 190.000 | weovevvvrrcrirns 31,185 |..... 164.130 | oo 31,185 | 020,070 | oo (1 T ISR 8,810 | covoorereriiriiens | e 6,810 09/12/2018.
883203 10 1 |TEXTRON ORD 55.000 2,658 | ... 48.330 1 4 205 205 10/09/2018.
88339) 10 5 | TRADE DESK CL A ORD 8.000 6,408 |..... 801.000 | .oovvvvverrereeen8,408 [ i ,994 | i | e | e | e 3,254 | oo | e 3,254 10/20/2020.
883556 10 2 | THERMO FISHER SCIENTIFIC ORD......ccosvuririermerierireesensssissessesssssesenssssssessssssnns | coneene | eon | oneereneenn 84.000 | .oovevrrrirnnne 39,126 |..... 465.780 | ..ovvevrrnnre 39,126 | o 14,736 | 21 71 ..11,836 11,836 |........ 09/28/2017.
885160 10 1 | THOR INDUSTRIES ORD.......ccvvuiirriiiriresieinissiessssssesesssisssessssssnssssessssssessessssssssses | sevenene 10.000 930 92.990 4 16 187 187 | 10/15/2019.
88579Y 10 1 [BMORD.....oiiiiieiieiieceeereie ettt ssnnens | anvnens | ne | eevnenies 119.000 LT/ RN IR (147) (147) | coonee 12/15/2020.
886547 10 8 | TIFFANY ORD...coouiiiiiiiiiiiiieiiecicnsisi st sisssssnes | eneiens 25.000 73 (55) (55) | .cvvenee 10/09/2018.
887389 10 4 | TIMKEN ORD.....cooiiriiieiirieriesiseesseisesie ettt esssssssessessssessensssssss. | ovesens 15.000 17 316 316 |........ 10/15/2019.
889478 10 3 | TOLL BROTHERS ORD.....coiuuuiuureueirmeesseisessssssessesssesesessssssssssssssesssssssssssssssssssenes | seseins 35.000 15 139 139 | 03/20/2019.
891092 10 8 |TORO ORD...ciiuiiiiiriireisesisssiss i ss sttt stnnns | eneinn 22.000 22 334 334 |....... 10/30/2017.
892356 10 6 | TRACTOR SUPPLY ORD......ccitiimieiermrimeenerissssessesssseessssssssssssessssssssssssssssssssssseses | sosesens 25.000 38 | s [ s 179 | s [ e 1,179 10/09/2018.
893641 10 0 | TRANSDIGM GROUP ORD.......coivimiiiiiiieiiiiiesiisiiessississssssiissisessssssssssssanniens. | coneven 10.000 325 10/09/2018.
894000 10 7 | TRANSUNION ORD......ccoviurmrimiemmrirersiiesensssissesssssessesssessssssssssssssesssesssssssssssnessnens | soreeens 40.000 12 10/09/2018.
89417E 10 9 |TRAVELERS COMPANIES ORD.. 47.000 158 09/28/2017.
89469A 10 4 |TREEHOUSE FOODS ORD 10.000 10/15/2019.
89531P 10 5 | TREX ORD....ciiuuuiiuiririreiseesseisesse i seessessse st ssssessssssssssssssssssnns | seveens 28.000 10/20/2020.
896239 10 0 | TRIMBLE ORD....ooiiruiiimiimeireiisisisiisseisseissssssssee st ss st s ssssssesssssssensns | seseiens 55.000 10/09/2018.
896522 10 9 | TRINITY INDUSTRIES ORD 30.000 23 10/09/2018.
896945 20 1 | TRIPADVISOR ORD 20.000 10/09/2018.
89832Q 10 9 |TRUIST FINANCIAL ORD 515 03/20/2019.
90138F 10 2 | TWILIO CL A ORD.....vuuivurimrireeseiassise s essssssssessssssssssssssesssesssssssssssnns | esesen ... | 07/16/2020.
90184L 10 2 | TWITTER ORD....ouiirriiiiiiiieiseiiesiss it ssesssssssses s ssessssssssenss. | aeenens . | 10/20/2020.
90187B 40 8 |TWO HARBORS INVESTMENT REIT ORD......cvvvirerierrimeimerieressesensssesessesssesssenes | coveens 12 03/27/2018.
90214J 10 1 |2UORD 06/28/2019.
902252 10 5 |TYLER TECHNOLOGIES ORD 08/08/2018.
902494 10 3 |TYSON FOODS CL A ORD... 1M1 (G 72:) | R (1,729) | ........ 10/09/2018.
902653 10 4 |UDRREIT ORD 85 | orrieerienriennes | i (496) (496) | ........ 10/09/2018.
902681 10 5 |UGI ORD 1T U B (275) (275) 03/27/2018.
902973 30 4 |US BANCORP ORD L7 TR IR (512) (512) 10/20/2020.
90353T 10 0 |UBER TECHNOLOGIES ORD........ccccnirimrrmerienieererinirnersenssnesssnssssssssessesessssesssens | voveene [ e | vererereenn288.000 | oo 14,535 | 10000512000 | oo 14,535 | 8,320 | s [ | vevereesissisenienes | coeeeienieeens 6,215 | covoereceriiens | e 6,215 07/16/2020.
90384S 30 3 |ULTABEAUTYORD..... 340 340 | ... 10/09/2018.
904214 10 3 |UMPQUA HOLDINGS ORD......covuermiireiriisirnerniseissssessesssesessssssesessssssssssssessssssssessanes A2 | e | s (128) (128) [ ..o 10/09/2018.
904311 10 7 |UNDER ARMOUR CL A ORD........cccsvvurrrmmrrnnrierinnerseesssnsssnensenssseessssssssssensessssesssnssns | coneneee | e | vneernnneenedB8.000 [ 773 |ttt 1770 | e 773 | e AT | [ | eveeeissisensninees [ e (199) (199) | ...vne. 06/28/2019.
904311 20 6 |UNDER ARMOUR CL C ORD.......cconsrrermmrriirriinnniinnnrinnerinsnssssssissssssssssssnssssnsssensens | vonsvns | oee | vneerennesn5.000 | w70 | 000t 14880 | i B70 | 828 | s [ e | oo | oeveesnsessenenes (194) (194)| ........ 10/15/2019.
907818 10 8 | UNION PACIFIC ORD \ , , 551 | oo | e 3,895 | oo | e 3,895 | .o 10/09/2018.
910047 10 9 |UNITED AIRLINES HOLDINGS ORD......cstruurvurirmeimierensseessessesssesessssssssssssesssessssenss | seseens 39.000 1,687 | ... 43.250 1,687 | oo 1,788 | covcererereeeeiienies | veverseissesissinesienes [ eeeiseissssisnsissssns | s (400) (400)| ... 10/20/2020.
911312 10 6 |UNITED PARCEL SERVICE CL B ORD........ccoomirieriririeiininnierieniessesisssissesssssinsnes | ceveeene oo | veverneeens 153.000 | vvevervicrirenn 25,765 |..... 168.400 | ..coovvvrerirnnns 25,765 | ..oovvvrirninne 17,226 B18 | oo | e 7,855 | oo | e 7,855 10/09/2018.
911363 10 9 |UNITED RENTAL ORD......ovtuieirrimemeinsiriesiesesesesessssesse s esessssssssssesssesssessssenssssssns. | oseses 15.000 3479 |... 231.910 3479 | e 2,291 | s 977 977 | .. 10/09/2018. | ..o
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912008 10 9 |US FOODS ORD.....otiiiiiiieiiiiiiineisiie st sssssssssssesssniss. | oniien 50.000 1,666 1,866 | oo TATT [ s | e [ e | s (429) (429) | ........ 10/09/2018. | ..o
91307C 10 2 |UNITED THERAPEUTICS ORD......ccortviriieeimrimeineeissniessesssssesessssssesssenssssesssssssssnes | soreeens 10.000 1,518 637 637 10/09/2018.
91324P 10 2 |UNITEDHEALTH GRP ORD.. ....69,084 952 11,170 11,170 10/15/2019.
91336L 10 7 |UNIVAR SOLUTIONS ORD... 665 | ... 19.010 | .ooooivivciierieeneBB5 | e 739 | s [ e | s | (183) (183) 10/15/2019.
91347P 10 5 |UNIVERSAL DISPLAY ORD......costvimiireerrisirneriesiseesssssssisssssesssessssesssssssssssssssesssnses | aeveens 2,298 6 237 237 | 10/09/2018.
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD.......c.ccecrmriirririiersinneiersisssssssssssensssnns | eevenene 2,613 |..... 137.500 2,613 A | e | (113) (113) [ overee 10/09/2018.
91529Y 10 B [UNUM ORD......otiviiimrimeimeriesssessesssisesssssse st ss s ssssssss st esssssesssssssssssssessssnss. | aevenens 1,032 22.940 1,032 £33 [ STORRSTPON EOPORRRN (280) (280) | ........ 10/09/2018.
918204 10 8 |VFORD s | e 5381 | ...... 85.410 5,381 122 | s [ s (898) (898)] ........ 11/30/2017.
91879Q 10 9 |VAIL RESORTS ORD.......cotririiirimrimrimeississessesssesessesssssssessesssesssssesssssssesssesssessssnss. | sereeens 9.000 2,511 |..... 278.960 2,511 32 352 352 | ... 10/09/2018.
91913Y 10 0 |VALERO ENERGY ORD....ccoriiimrimiimiiieiieniesisseesessssssessesssseesssssssssssssesssssssssssssssnns | svvonees | one | eeveseeens 100.000 | ..ovvvrcrerrernnnns 5,657 | ..... 56.570 5,657 392 (I 01:) | U (3,708) | ........ 03/20/2019.
920253 10 1 | VALMONT INDS ORD......ccovurmririimerirerisiseiresssisssssssssssssessessssesesssssssssssssssssssssensesssnsse | sevenene 4.000 700 |..... 174930 | oo 700 7 101 101 | 06/22/2018.
92047W 10 1 | VALVOLINE ORD......cooirirrireeieineiseesesssesssssissssesssssssesssessssssssssssssssesssesssssssssssssssns | aevsens 14.000 324 | ... 23.140 | o 324 6 24 | e | e 24 06/22/2018.
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD........cosvrvirrrirrrirriisniisnssesessssesssssssssssssssssssnssss | eovenes 15.000 2,625 |..... 175.010 2,625 495 495 08/11/2017.
922475 10 8 |VEEVA SYSTEMS ORD........cooiiviririerieinirieeriesiesessessssissssessessssessssssssssessesssssssenens | covesens 26.000 7,079 |..... 272.250 7,079 | oo 2820 | s [ | e | s 3421 | e | e 3421 | 10/09/2018.
92276F 10 0 |VENTAS REIT ORD.....coouiiimiimeiinieeiieeiesisseesssissesse s essssisss s sssesssessssisssssssssnss | saseinns 84.000 4119 | ... 49.040 4,119 209 [ e | e (731) (731) 10/09/2018.
92339V 30 8 |VEREIT ORD....oviiiiiiiieiieriieiesisiieiiessiess st ssssssssssesesssesssesssnsies. | eoveens 46.000 1,738 | ... 37.790 1,738 & T OO OPTRSROOON 7 10/09/2018.
92343E 10 2 |VERISIGN ORD.....ccouiuuirimrirrireeseisssiesiessseesesssssssessesssessssssssssesssssssssensssssssssnns | seveens 21.000 4,544 |..... 216.400 4,544 .r.3,009 498 498 |....... 10/09/2018.
92343V 10 4 |VERIZON COMMUNICATIONS ORD.........cccouvireriririiniinniieiienissessnsissiesesssnisssnneens | evennne | oee | ceereenn888.000 | i 51,994 | ... 58.750 | .oveovvriinnnens 51,994 1,935 (1,945) [ oo | s (1,945) | ........ 12/15/2020.
92345Y 10 6 |VERISKANALYTICS ORD......cocosiuiirimrimirierineeiensesiseesesssssssensnenes 6,850 6,850 36 | o [ s 1,922 | oo [ e 1,922 08/11/2017.
92532F 10 0 | VERTEX PHARMACEUTICALS ORD 11,817 11,817 870 870 10/09/2018.
92552V 10 0 |VIASAT ORD.......... V90 | 815 [ | s [ | (126) (126) | ........ 04/17/2020.
92556H 20 6 |VIACOMCBS CL B ORD 4,285 232 232 ... 12/15/2020.
92556V 10 6 [VIATRIS ORD 2,830 602 602 |........ 10/15/2019.
925652 10 9 |VICIPPTYS ORD 2,168 104 (4) (4) 10/09/2018.
92826C 83 9 |VISACLAORD 431 10,883 10,883 12/16/2019.
92840M 10 2 |VISTRA ORD , 51 | o | e (316) (316) 10/09/2018.
928563 40 2 |VMWARE CL A ORD....ccooviurrirerrerineerenireneseenns 2,104 | i 2,233 | s [ | s | e (173) (173) | ccvvevee 10/09/2018.
928881 10 1 [VONTIER ORD.....covvivrireriiirirnniernisseessssiseenssssssssssssnsnsesessssssssssssesssnsssssesssnsessessnne. | nevvnnes | oo | overerenennn 28,000 [ ovviiiviiiriniinnnnn936 | 100033420 [ v 936 161 161 |....... 12/18/2018.
929042 10 9 |VORNADO REALTY REIT ORD 1,344 156 (1,050) [ voooverreerrircere | e (1,050) 10/09/2018.
929089 10 0 |VOYAFINANCIAL ORD.... 2,058 21 (76) (76) 10/09/2018.
929160 10 9 |VULCAN MATERIALS ORD 4,449 41 130 130 10/09/2018.
92936U 10 9 |WP CAREY REIT ORD 2,541 150 | oo | e (341) (341) | covvenee 03/20/2019.
92939U 10 6 |WEC ENERGY GROUP ORD 6,534 180 (14) 10/09/2018.
929740 10 8 |WABTEC ORD 2,123 L RO I (133) 10/09/2018.
931142 10 3 |WALMART ORD 40,362 X KT OTUIIRTN IO 6,251 | oo 12/15/2020.
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD 6,181 120 (1,386) , 12/15/2020.
94106L 10 9 |WASTE MANAGEMENT ORD.....cooviuuiriuriirerenieiserssssssessesssssissessssssssssssssesessssssssns | seseenns 75.000 8,845 164 298 298 |........ 08/11/2017.
941848 10 3 |WATERS ORD......ccouiiiiiiiiierirriitiiiisssiessesessss s sssessssssssssssssnes | oveien 17.000 4,206 234 234 | ... 10/09/2018.
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942622 20 0 |WATSCO ORD.....cvuiiriirriiireririssississsessssie s esss st sesssssssesssssssssessssssssesssennnss | seenens 5.000 1,133 ... 226.550 | oo 1133 | s T37 | et 35 232 232 | 08/11/2017. | oo
94419L 10 1 |WAYFAIR CLA ORD 14.000 3,161 |..... 225.810 3,161 2488 | s [ e | s | e 1,067 | oo [ e 1,067 10/20/2020.
947890 10 9 |WEBSTER FINANCIAL ORD.... 20.000 843 | ... 42.150 843 | s 1,245 K2 NN OO (224) (224) 10/09/2018.
949746 10 1 |WELLS FARGO ORD........ccoitiuriiiiirirrirrisiiessiessesssesssssssssssssssesssesssssssssssssssesseness | noneeene [ oo | veverneeens 801.000 | ..oovvvurirrienes 24174 | ... 30.180 | ovvveriirninns 28174 | oo 30,853 420 (7,860) [ ..o | o (7,860) 12/15/2020.
95040Q 10 4 |WELLTOWER ORD.......cooiiiimiiiriiiisnisiseseissseessssissssssesessessssesessessssessssesessesessenes | woeeens 88.000 5,687 | ... 64.620 5,687 5,567 238 (1,510) [ oo | s (1,510) | ..oove. 10/09/2018.
95058W 10 0 [WENDYS ORD.......coiirmiireriiiiiiieisnsieiensssessessssesessssssssssessessssssesssssssssesssessssssssensens. | onsses 45.000 986 | ... 21.920 | oo 986 | .o 841 13 (13) (13) [ overee 04/22/2019.
95082P 10 5 |WESCO INTL ORD....coivirrirrermriairseriesseseseessssse s esssssssssesssessssesssssssssssssssnns | aevenees 10.000 785 | ... 78.500 | .oovveieeriieriinns 785 | v 560 191 191 04/22/2019.
955306 10 5 |WEST PHARM SVC ORD......ccoovviuiiiriiiieiisniisesiieseisessisesessessssessssessssessssssessssess | cevevens 13.000 3,683 |..... 283.310 3,683 | oo 1,273 8 | e [ s 1,729 | s | e 1,729 10/09/2018.
957638 10 9 |WESTERN ALLIANCE ORD.......etuumeiiimrierirceseeissisessessesssessssssssssesssessssenssesssssssns | coveees 20.000 1,199 | ... 59.950 1,199 1,150 | oo 20 59 | o | e 151 I RN 10/09/2018.
958102 10 5 |WESTERN DIGITAL ORD......coiiuuureirereereineiseessesssessesissessssssssssssssesssssssssssssssssssenes | seseens 70.000 3877 | ...... 55.390 3,877 .3,810 (I TN TN (566) (566) | ........ 10/09/2018.
959802 10 9 |WESTERN UNION ORD.......oooiiririireriniicirerisisirsssessssssssessssssssesssssssssssssssssesesssnses | evenns | ee | soeveesens 106.000 | .ooocvcerviniiirnns 2,326 | ...... 21.940 2,326 1,960 95 | i [ (513) (513) [ overee 10/09/2018.
961450 10 5 |WESTROCK ORD.....ooivirririemmriiieiesiesiseessesssssse s sssssssssss s ssessssssssssassssnses | soneeens 60.000 2,612 | ...... 43.530 2,612 2,714 64 K A RN OO 37 10/09/2018.
96208T 10 4 |WEXORD i | e 5.000 1,018 |..... 203.530 | oo 1,018 | oo 940 (30) (30) 10/09/2018.
962166 10 4 |WEYERHAEUSER REIT.......cooiiiiiiiierieniesieeississssiesiessnessssssssssessssssssessensssenses | noveeene [ oo | veverneeens 180.000 | ..oovvrrerrirnens 6,035 | ... 33.530 6,035 5497 | o 92 599 599 |........ 10/09/2018.
963320 10 6 |WHIRLPOOL ORD 15.000 2,707 |..... 180.490 2,707 1,595 | oo 73 494 494 |........ 10/09/2018.
968223 20 6 |JOHN WILEY SONS CL A ORD 9.000 A1 | . 45,660 | ...ooveericiieniann A1 | s 578 3 12 (26) (26) | ........ 06/22/2018.
969457 10 0 |WILLIAMS ORD......ccouiimirimirierieriseeeseessesssesssesssessssesssssssssesssessssessssssssssssssssssssessnnsns. | ovesens 285.000 5714 | ... 20.050 5,714 5,917 456 915 | e 1,961 |....... (1,046) | ........ 10/09/2018.
969904 10 1 |WILLIAMS SONOMA ORD........coomiumiiimmiiiiiisiiisiiesisssississsiisssessessssssssssssssessseness | coneien 15.000 1,528 30 426 426 |........ 10/09/2018.
97650W 10 8 |WINTRUST FINANCIAL ORD......covtriuivmrimrireineriessinesiensssssssssssssssssessessssssssesssssssnses | seveens 10.000 611 11 (98) (98) | ... 10/09/2018.
980745 10 3 |WOODWARD ORD... 15.000 1,823 4 963 963 04/17/2020.
98138H 10 1 |WORKDAY CL A ORD.....cccotiiiriirirririeiieisiiesiesiesesssisssssessesssssssesssssissssssssssssenss | sereeens 36.000 8,626 |.....239.610 | cooovcrverincnn8,826 | iiiiiiienneen D276 [ i v [ e | e 2,367 | o [ e 2,367 |........ 12/15/2020.
98156Q 10 8 |WORLD WRESTLING ENTERTAINM CL A ORD.........ccooveirriiriireneiieneiiseseiiseneineneiiins | s 10.000 481 L3 T IR (168) (168) ] ........ 06/28/2019.
98310W 10 8 |WYNDHAM DESTINATIONS ORD......ovueriiiriririeirinisissssiesiessseessssssssesssessssssssensens. | onnees 20.000 897 32 | s [ (137) (137) [ ovveree 04/22/2019.
98311A 10 5 | WYNDHAM HOTELS RESORTS ORD.......vvuririmriiierirreincesesisersesssesssessenssssssensns | ceveens 20.000 1,189 11 (67) (67) 10/09/2018.
983134 10 7 |WYNN RESORTS ORD 20.000 2,257 20 | oo | e (521) (521) 10/09/2018.
983793 10 0 | XPO LOGISTICS ORD........cociummiimiieniirerirsessteisssieesisessiesssesssssisssssesssesssenssensssssssessenns | coveeen 30.000 3,576 |....119.200 | ovvvvrveriineenn3,576 | e 484 | s [ v [ e | e 1,185 | e [ e 1,185 03/20/2019.
98389B 10 0 | XCEL ENERGY ORD.....coomiirirrrimeimeiseeiiessensseesessssssessessssssssssssssssssesssessssssssssnns | sevonens | one | eevseeenns 119.000 | .oocvvrcrerrernens 7,934 202 378 378 | ... 10/09/2018.
983919 10 1 | XILINX ORD...oiuiruiiriiieeirisisssisse s ess st sssss e ssssssssessssssssssssesssssssssenss | seenens 59.000 8,364 89 | s [ e 2,596 | .o [ e 2,59 |........ 10/09/2018.
98419M 10 0 | XYLEM ORD....ccvoriemiiiimiriesieseseesssisse it esissssssssessssesssenssssssns. | oveiens 40.000 4,072 42 920 920 10/09/2018.
98421M 10 6 | XEROX HOLDINGS ORD.. 50.000 1,160 50 | i | e (684) (684) 10/09/2018.
988498 10 1 | YUM BRANDS ORD 53.000 5,754 100 415 415 08/11/2017.
98850P 10 9 | YUM CHINA ORD......coiivmmrirrireeririseisesiesssseeseesssssessessssessssssssssesssssssssesssssesssssnns | aeveens C 86.000 4,910 , , 21 781 781 10/09/2018.
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD.......coviiiririiinirnriersisssiessssissesessssssssssesssssssssenss | senenene 10.000 3,843 |..... 384.330 3,843 1,574 | o [ | s | e 1,289 | e | e 1,289 10/09/2018.
989360 10 1 | ZENDESK ORD......coiimiiiiierienieiseessssisesiesssesssssssssssssesssessssssssssssssessessssssssssns. | soesens 20.000 2,862 |..... 143.120 2,862 1,268 [ coooevnreeerienieninns | reverseesssnnenieninees | o | e 1,330 | s [ e 1,330 10/09/2018.
98954M 10 1 | ZILLOW GROUP CL A ORD.......cootiimiiiiiiiitiisiissiiesiesisssnsisssiesiessssssessissisesiens | coneiens 10.000 1,359 |..... 135.940 | oovvvernrriens 1,359 [ oo 348 902 902 04/22/2019.
98954M 20 0 | ZILLOW GROUP CL C ORD......orivirrirrirmiimirierirenissessesesssiessesesesesssssssssssessesssesessnees. | covviens 25.000 3,245 |..... 129.800 | ..ocvvvrerrririnns 3,245 | o 987 [ oovirerirerirrrieniines | eerierienisnenninnies | e | e 2,097 | oo [ e 2,097 | ........ 10/09/2018.
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD.........cctvumiiuiirerereesseinseisessessseeesssnsssessssssssssssssnes | seveees 45.000 6,934 |..... 154.090 6,934 4,729 43 198 198 | .o 12/18/2018.
989701 10 7 |ZIONS BANCORPORATION ORD........covrirrirremrimnieneiieriresesesissesessesssesssesssssessssns | coveeen 45.000 1,955 | ...... 43.440 1,955 2,326 B1 | oo | e (382) (382) | ..veve 10/09/2018.
98978V 10 3 |ZOETIS CL A ORD......cvvurimrererierisesiesssssessssssssssssenssssssssssssssssssesssesssssssssssssssnessens. | sevsnens | ee | sesvsnessens 93.000 | ovvorerrirnnne 15,392 |..... 165.500 | ..ovvovrreriraens 15,392 | v 6,630 | oo Y3 TR [ 3,083 | oo | e 3,083 | oo 10/09/2018. | ..o
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
98980G 10 2 |ZSCALER ORD......ccceovmrrvirierirniens 2,99 |..... 199.710 2,996 04/17/2020. | .ovoovvvis
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS CL A ORD 11,469 |..... 337.320 | .o 11,469 07/16/2020.
98986T 10 8 |ZYNGA CLA ORD.....coooierinriieiieeiseisesissisnsssssssseesssssssssssssesssessssssssssssssssessesssssnses | vonvene oo | vererennenn 188000 [ i 1,826 | v 9.870 1,826 04/17/2020.
G0176J 10 9 |ALLEGION ORD.......cccovvirrirrrinrrnerierinrenseissinsnienisssessnssnssssssessssssessssssssssssssonssens. | sevinene | G | vvrreeerereni0.0000 | o 2,328 | e 116.380 2,328 26 10/09/2018.
G0250X 10 7 |AMCOR ORD (O I 127.000 | .oovvvoerirrirnnns 1,495 | ... 11.770 1,495 59 12/18/2018.
G02602 10 3 |AMDOCS ORD 25.000 1,773 | ... 70.930 1,773 32 08/11/2017.
GO403H 10 8 [AON CL A ORD....couivuurirrirceseisesiesiesseseseesssssess st essssissssssssnns | aevsnens [ 39.000 8,240 |..... 211.270 8,240 69 08/11/2017.
GO0450A 10 5 | ARCH CAPITAL GROUP ORD.......ooiiuiiiiiiiiciininiissisissisisssiss s | oniiens c 76.000 2,741 | ... 36.070 2,741 06/22/2018.
G0585R 10 6 | ASSURED GUARANTY ORD.......cccviumriirierirrireeseissssiesssesessesssssssssessesssssssesssssss | seveens C 25.000 787 | ... 31.490 787 20 10/09/2018.
G06242 10 4 | ATLASSIAN CL A ORD......otruuiirmiimeineiserisssssessesesseesssssssssssssesssessssssssssssssssesssessssssas | seneeens C 30.000 7,016 |..... 233.870 7,016 07/16/2020.
G0684D 10 7 |ATHENE HOLDING CL A ORD......coviriireriririrenisissssiessssssssesssisssessssssssssssesssssessenss | onssne [ 35.000 1,510 | ... 43.140 1,510 10/09/2018.
G0692U 10 9 |AXIS CAPITAL HOLDINGS ORD [ 5.000 252 | ... 50.390 | .ovveriereriniinns 252 8 10/30/2017.
G0750C 10 8 |AXALTA COATING SYSTEMS ORD 35.000 999 | ... 28.550 999 07/07/2017.
G1151C 10 1 |ACCENTURE CL A ORD.....cooviriririerieiiiierieseessseesssisessessesssessssssssssesssessssensssnens. | seveens (O3 I 150.000 | weoveorvrncrirs 39,182 |..... 261.210 | ovvveerrrrris 39,182 492 10/09/2018.
G16962 10 5 |BUNGE ORD......coeiiuiiiuiimeiieriieeiieesseisesssssesss st st sssssssssssssssssessssssns. | soneeens 30.000 1,967 | ... 65.580 1,967 60 10/09/2018.
G29183 10 3 |EATONORD......... 263 06/22/2018.
G3223R 10 8 |EVEREST RE GROUP ORD 43 10/09/2018.
G3922B 10 7 |GENPACT ORD 9 08/11/2017.
G4412G 10 1 [HERBALIFE NUTRITION ORD. 10/09/2018.
G4474Y 21 4 | JANUS HENDERSON GROUP ORD..... 50 10/15/2019.
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD 06/28/2019.
G47567 10 5 |IHS MARKIT ORD 59 10/09/2018.
G491BT 10 8 |INVESCO ORD . 74 10/09/2018.
G50871 10 5 | JAZZ PHARMACEUTICALS ORD........ivumrriririerierieiseriessisesiesssesessessssssessesssesessesns , 10/09/2018.
G51502 10 5 |JOHNSON CONTROLS INTERNATIONAL ORD.......cccnseemrremrinerierernenssseeserssssisssesnenes | eoneeire | C | ireenenn 185,000 | ovvvciiiiirnennn 8,619 | i 46.590 8,619 192 10/09/2018.
G5494) 10 3 |LINDE ORD.....ccotvimirerireriieiirinsiierienessnsssissnsessesssesssssssnsessesssesensssssssonssinns. | serinene | G | vrrererenn 122,000 | v 32,148 | e 263.510 | .oovverirrrin 32,148 470 ... | 12/18/2018.
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD.......ccccoseermrrnerrerineernensseesssrsensenesenssssiseesnnss | eeveeees | C | vernrneennn 125,000 | o 5,943 | oo 47.540 5,943 30 ... | 10/09/2018.
G5960L 10 3 [MEDTRONIC ORD.......cocrvriirnrrreirerinirirnsiersnssierssssssesssssssssssssesnsssssessssssssssssessanness | senvenee | G [ vrerernrnn286.000 [ vivviviviinnnnnn 33,502 ..o 17140 | o 33,502 641 ... | 05/15/2018.
GB09L 10 9 [APTIV ORD.....cveriricrirricnisirseiessssnsenssesssssssesssssnsenssessssessssssssssssesssssssssssnssnes | eonneers | G | wrrerrneens80.000 | oo 7,817 | 130.290 7,817 13 .| 10/09/2018.
G6518L 10 8 |NIELSEN HOLDINGS ORD.........ccccosruiriimiiiciieniriniississsiesississssissiessssssssssssssssessinnss | svees | onn | svennieeenn80.000 [ i 1,670 | i 20.870 1,670 19 10/09/2018.
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD......cccvuervmrrierirrerreinnrncriersssensenssseessens | overere | eoe | wvvnerenerenid8.000 | i 1,144 | L 25.430 1,144 10/09/2018.
G6674U 10 8 |NOVOCURE ORD.........cocomrrimrireiririnninerississesensssisessesssssesssssssessssssssssnssssesssssessessns | sevinens | G | vvrvenereneni 28000 | oo, 163 | i 173.040 4,153 10/20/2020.
G6700G 10 7 [NVENT ELECTRIC ORD......cccoririvrrriirirnnisrinniersinsienssssceensseissssssssenssnssssessssssesessssssnns | vonnene | C | verrnnnneenn35.000 | ovirvviveriviinienennn815 | i, 23.290 | oo 815 25 (80) [C10)] 10/09/2018.
G7496G 10 3 |RENAISSANCERE ORD.......cccosiumirimrreriiniseeseriserensenssseessssssssssessesssssssssssssssnensens | serinene | C [ vvvvvennrnnen8.0000 | oo 1,327 | i 165.820 1,327 L RO IR (242) (242)| ........ 08/08/2018.
G7S00T 10 4 |PENTAIR ORD....coevvvimriiirrirnrienrisenriennissssssssssnssssssssssssssssssssssssssssssssssssssssnnnnss | eonnne | C | vevvrnnrenn36.000 | v 1,911 | s 53.090 1,911 27 260 260 |....... 10/09/2018.
G8060N 10 2 |SENSATA TECHNOLOGIES HOLDING ORD.........ccccomrrrerierirnrinrrinninerirerinsessnisninens | evveene | C | vrirnrrennn38.000 | o 1,846 | oo, 52.740 1,846 (40) (40) | ........ 10/09/2018.
GB473T 10 0 [STERIS ORD...coourerirrerineirenineisersnsesssssessnsisssssssssssssesssssssessssssssssesssesssessensesnssnns | eonnens | G | wrvnerernenni22.000 | ovvirivriinnnnennnd, 170 | 189.540 4,170 34 817 817 | ... 03/20/2019.
G85158 10 6 |STONECO CL A ORD....cocvvriririienrinirserierissesssissisenienisnssensssessensessnssssensensnns | ovevere | G| werrenernn38.000 | ovriviririiinnnnnnn 3,189 | i 83.920 3,189 929 929 |........ 10/20/2020.
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G8994E 10 3 | TRANE TECHNOLOGIES ORD......ccvtuieiiieiriiirinrieiesisisisessssssssssesssssessessssssssssnens | aovesene [ 57.000 8,270 |..... 145.080 8,270 | e 4,055 | .o 121 | s [ e 4,215 | o | e 4,215 | e 10/09/2018. | ..o

G96629 10 3 | WILLIS TOWERS WATSON ORD.......couurvmmrimrireemmismessenssessssesssssssssesssesesssesssssssssnes | soeeens [ 28.000 5,899 |..... 210.680 5,899 | v 4,239 | oo 20 75 245 245 | ... 10/09/2018. | ..o

G97822 10 3 | PERRIGO ORD......couiiuuiiuiirciieie it ssss st st | coneeens [ 30.000 1,342 | ... 44.720 1,342 27 | o | s (208) (208)] ........ 10/09/2018.

H14670 10 4 |CHUBB ORD........oiviuiiiiieniisienisesssissie s eses s ssessessssnss. | oveiens (O3 I 106.000 | ..oveorvvcrirens 16,316 |..... 153.920 324 | o | e (184) (184) | ........ 10/09/2018.

H2906T 10 9 | GARMIN ORD....cooouuirrrimiimeimerieisesisssiseesssssesssess s ssssssss st sssssssssssesssesssnsens | sevenens C 20.000 2,393 |..... 119.660 48 442 442 | ... 06/22/2018.

L8681T 10 2 | SPOTIFY TECHNOLOGY ORD.......cccrvviiirirrirerniseirerisisesesssisssssesssssessessssssssesssssns | sennnene C 25.000 7,867 |..... 314.660 | ..ooovvverrieeenn 1,867 | 3,855 | s [ | s | e A28 | e | e 4128 | 06/28/2019.

N14506 10 4 |ELASTIC ORD....couiiriermriieieriesissesesssssse s ss st ssssssesssesssnnens. | aevenees [ 16.000 2,338 |..... 146.130 447 10/20/2020.

N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD........ccccsvvumirrerimrireireeinssinessesssseesssiseins | ceveeens 65.000 5,958 | ... 91.660 5,958 | ..orierieieinne 5,700 | oo W< RN IR (183) 10/15/2019.

N72482 12 3 |QIAGEN ORD.....cooiviririiirieriesieseseeisessesi et sssesssenssnens. | eoviens C 50.000 953 10/09/2018.

P31076 10 5 | COPA HOLDINGS CL A ORD......ccosiuuieieierieeineiseisssisessesssesisessssssssssesssesssssssssinns | eseies C 10.000 . £ T PO RN (309) (309) | ... 06/28/2019.

V7780T 10 3 [ROYAL CARIBBEAN GROUP ORD.......ccooviiieiiisinisesensssssssssssssnssssssssssssssesssssssnsanes | vensnes 45.000 3,361 | ...... 74.690 3,361 | oo 4,915 | i 70 (2,647) | oo e (2,647) ] ........ 10/15/2019. | oo
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded........ccocvisiininenns 7,562,990 XXX [ 7,562,990 | oo 5,159,361 5,621 106,517 | v | s 1,079,038 | ......... 30,449 | oo 1,048,589 [ .o, 0 XXX XXX
Common Stocks - Mutual Funds

04314H 66 7 |ARTISANIINTL VAL ADV....iivmmriirierirerirncesseissniesiessssssesessessesssssssesssesssssssssssssssnens | eoveeens | een | oeeens 61,397.052 | ...cocovrrenes 2,436,849 | ... 39.690 | ..ocvevrrnnes 2,436,849 | ....ocovvrenes 2,285,121 | oo 22,010 173,074 | oo | e 173,074 | oo 11/16/2020. | ..o

04314H 85 7 | ARTISANIINTL VAL INST...oooiiiiiiieirerieriinseseesseissessssssssssesssessssessssssssssssssessssessansinns | sneeens | aee | oeeens 61,329.548 2,444,596 | ...... 39.860 ...2,444, 596 ...2,291,605 23,802 174,099 | ..o | e 174,099 | oo 11/16/2020.

464287 65 5 |ISHARES:RUSS 2000 ETF......ccoouiiiiiririiiininniineiienessessssisssissenssensssssssssssssssenssssssnsene | onnneee | von | convene 2,639.000 ..517,402 |..... 196.060 | .... 517,402 | ... 425,953 5,396 ..80,199 80,199 10/09/2018.
9499999. Total - Common Stocks - Mutual FUNGS..........cocoriviiiiniinnns 5,398,847 XXX [ s 5,398,847 | .o 5,002,678 | ...... 0 51,208 427,372 () 427,372 XXX XXX
9799999. Total - Common Stock 12,961,837 XXX 12,961,837 10,162,039 5,621 157,725 ...1,506,411 ...1,475,962 XXX XXX
9899999. Total Common and Preferred Stock... 12,961,837 XXX 12,961,837 10,162,039 5,621 157,725 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

TA 0 1B e 0 1C s 0 D 1E 0 TF s 0 16
2A 0 2B 0 2C 0

BA 0 3B i 0 3C ) 0

AA 0 4B e 0 4C ) 0

BA e 0 512 0 5C i 0

B 0
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Political Subdivisions of States

964559 X7 8 |WHITE SETTLEMENT TEX INDPT SCH DIST | 10/29/2020........ PERSHING DIV OF DLJ SEC LNDING 201,590

2499999. Total - Bonds - U.S. Palitical Subdivisions of States 201,590 0
Bonds - U.S. Special Revenue and Special A

074561 QK 0 |BEAUMONT TEX WTRWKS & SWR SYS REV.......ccoviiiririiiiseineiieissseessssesesesisseessens 10/08/2020 RAYMOND JAMES & ASSOCIATES........cccocovriirnirieiniseeerieenns 292,503

172311 QD 7 | CINCINNATI OHIO WTR SYS REV..... 06/18/2020.. MORGAN STANLEY CO. 250,000

235036  4W 7 |DALLAS FORT WORTH TEX INTL ARPT REV 01/08/2020........ MORGAN STANLEY CO. 250,460 1,435

3132DV. 7B 5 |FH SD8090 - RMBS.........ooeveicriiiieeisereieeieresisseesiennes 08/17/2020. SUNTRUST CAPITAL MARKETS, INC.......cccovvvirrrirereriniirerneinseeninennes 205,469 144

3140KP  JP 9 |FN BQ3869 - RMBS. 09/09/2020........ Citigroup (SSB)............... 982,359 . 686

3140QE  S6 0 [FN CAB840 - RMBS..........ccomiriiiereireireenscesiessesnienes 12/14/2020........ GOLDMAN......coiiiirinitiesiere e TAATTT | e 681,856 568

54811B VY 4 |LOWER COLO RIV AUTH TEX TRANSMISSION SVC 10/02/2020........ GOLDMAN. ..ottt 312,140 ..250,000

549233 DY 7 |LUBBOCK TEX WTR & WASTEWATER SYS REV......ccccotviniirmiiirieiiniinsiesiessieseesesssissiens 11/20/2020........ RAYMOND JAMES & ASSOCIATES.........ovumrrierirerirrirerinsiienienes 250,000 ..250,000

576000 XT 5 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED... 03/19/2020. BAIRD, ROBERT W., & COMPANY IN 15,962

59334D LS 1 |MIAMI-DADE CNTY FLAWTR & SWR REV 09/29/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC 269,710

59447T XX 6 [ MICHIGAN FIN AUTH REV......cooviiiiniiininesesesiseeenisninas 01/07/2020........ RBC CAPITAL MARKETS 252,495 .

594615  HY 5 |MICHIGAN ST BLDG AUTH REV.......coviimieiniiciniieieeieieiseiesesiseeenienes 09/11/2020........ BB ... 250,000 | ..o 250,000

914437 UT 3 |UNIVERSITY MASS BLDG AUTH REV.....c.cevureriririierinnrierierineenns 01/09/2020........ CITIGROUP GLOBAL MARKETS INC. 250,000 ..250,000

92812V K6 2 |VIRGINIA ST HSG DEV AUTH.....coooiiiiiiriririsninrienisnisnisnenes 09/25/2020. RAYMOND JAMES & ASSOCIATES........oooiimirirninrirersrisseenisnnees 250,000 ..250,000

3199999. Total - Bonds - U.S. Special REVENUE aNT SPECIAl ASSESSIMIENES. ........truuirurrrersstessesersseessesssssersssesasssssssesasas | eesesssssasssesssessaes e ees e 8 eE o080 eE 108818808082t 4,545,875 | oo 4,346,220 3,397
Bonds - Industrial and Mi:

00206R  HJ 4 [ATET INC...ooioiiiiiiciiceee st 07/21/2020........ DEUTSCHE BANK SECURITIES, INC.....c.ocorevmiiiiiriiieiniirererineins 297,138 | oo 250,000 [ coovonrerrinieeere 4,290

05492V AF 2 |BBCMS 2020-C7 A5 - CMBS.......oovoriiieriniicnienissisesisssiesiesessenns 06/12/2020........ BARCLAYS CAPITAL INC.. 257487 | oo 250,000 340

172967  MT 5 | CITIGROUP INC.......coorivrriiirrireierisriereriseesesieeseeseneenes 10/23/2020........ Citigroup (SSB).............. 250,000 ..250,000

30231G  BH 4 |EXXON MOBIL CORP.......ccccovrrrerrnrirrines 03/17/2020........ BANC OF AMERICA/FIXED INCOME................ 750,000 ..750,000

36258R  AZ 6 | GSMS 2020-GCA7 A4 - CMBS.........coovvireririrereistiesiensesesisenesiseenes 05/07/2020........ GOLDMAN.....coiriiietiriteeeie e seesseenaes 504,999 | ..o 500,000 590

44107H  AF 9 |HOSPITAL FOR SPECIAL SURGERY. 08/05/2020........ GOLDMAN. ..ottt 250,000 ..250,000

458140 AS 9 [INTEL CORP.......ccooiririicririeiieiissiiesiesesssesesisssienienes 03/12/2020........ US BANCORP INVESTMENTS INC.......ccovrvmrireniririrrinerinnrienienes 274,558 2.250,000 | ..o 1,208

46647P BT 2 |JPMORGAN CHASE & CO........ 11/12/2020........ JP MORGAN SECURITIES LLC.......oovuiriiieiiiircrierineereriseieesenenenes 250,000 | ..o 250,000

49456B AR 2 | KINDER MORGAN INC 07/27/2020........ JP MORGAN SECURITIES LLC.....coovvereieiriieierissiesisisisnieens 247,650

65473P AL 9 [NISOURCE INC 08/12/2020. CREDIT SUISSE SECURITIES (USA)......coeiriiirriiiieineieiseiseesenissisessesseesesssessesssseessenes 299,772

68902V AD 9 |OTIS WORLDWIDE CORP......c.oooeiriiiiiriiieissiesesississsisssssssiessssssens 02/19/2020. GOLDMAN 249,998

713448  EQ 7 |PEPSICO INC 03/17/2020.. BANC OF AMERICA/FIXED INCOME.. 749,468

892370 AA 4 | TALNT 201 A= ABS.....cooiiiieiiieierieie it 06/01/2020. Citigroup (SSB).....c........ 499,971

92826C AD 4 |VISAINC.... 03/16/2020........ BANC OF AMERICA/FIXED INCOME.. 266,350

92826C AL 6 |VISAINC.... 03/31/2020. JP MORGAN SECURITIES LLC... 498,590

95002R  AX 6 |WFCM 2020-C56 A5 - CMBS. 05/27/2020........ WELLS FARGO SECURITIES LLC 257,480

95101V AB 5 | WESLEYAN UNIVERSITY 01/09/2020........ GOLDMAN 250,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 6,153,459 6,050,000 8,534

8399997,  Total - BONAS = P 3.t 10,900,924 10,646,220 | .o 11,931

8399998. Total - Bonds - Summary Item from Part 5.........ccovrveirncnniciseccens

8399999. Total - BONGS.......cuiviriiiiiiiieiiiisisieissi s 10,900,924
Preferred Stocks - Industrial and Miscell; Perpetual Preferred

74915M 30 8 |QURATE RETAIL 8 0 PRF..... I I 09/15/2020........ ITGINC...ovvviinrnisisies 3.000 601 [

8499999. Total - Preferred Stocks - Industrial and MiSCEllaneoUS PErPEIUAI PrEfBITEA. ... ... ittt ceress st asesess s ses sttt 601 N 0

8999997, Total - Preferred STOCKS = PaIt 3. etttk ehf k£ £E1eEE o R e £ EEE e E L E b 601 XXX 0

8999999, TOAI = PrEfEITEA SHOCKS. ... v.vvurtstrsertstesersstt stttk E 8180 e41e8 8o E oL E £ E 808480 E 084 E 888808tk 601 XX .. 0

Common Stocks - Industrial and Mi

Il (Unaffiliated) Publicly Traded
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00287Y 10 9 |ABBVIE ORD 05/08/2020........ Various 64.950 5,453 XXX
004225 10 8 |ACADIA PHARMACEUTICALS ORD 07/16/2020........ ITGINC .o 30.000 1,644 XXX
00434H 10 8 | ACCELERON PHARMA ORD 12/15/2020........ ITGINC 11.000 1,416 XXX
007903 10 7 |ADVANCED MICRO DEVICES ORD 07/16/2020........ ITGINC 80.000 4,389 XXX
018581 10 8 | ALLIANCE DATA SYSTEMS ORD 10/20/2020........ ITGINC 11.000 576 XXX
02079K 10 7 |ALPHABET CL C ORD 12/15/2020........ ITGINC 2.000 3,527 XXX
02156K 10 3 |ALTICE USACL AORD.....ccoevrvrvrririrrrrres 10/20/2020........ ITGINC..ooovvrrerereeieeieis 76.000 2,139 XXX
02209S 10 3 |ALTRIA GROUP ORD.... 12/15/2020 ITGINC..ooovveeerereeies 97.000 4111 XXX
023135 10 6 | AMAZON COM ORD 04/17/2020........ CITIGROUP GLOBAL MARKETS INC, 5.000 11,662 XXX
023436 10 8 |AMEDISYS ORD 07/16/2020........ ITGINC 10.000 2,107 XXX
03272L 10 8 |ANAPLAN ORD 07/16/2020........ ITGINC 35.000 1,551 XXX
036752 10 3 | ANTHEM ORD.......oovviiiirirririieeiinsiieniesisssesesiessienienes 12/15/2020........ ITGINC 8.000 2,507 XXX
03676B 10 2 |ANTERO MIDSTREAM ORD..........ccccrvvrrrrnnee 12/15/2020 ITGINC 73.000 600 XXX
037411 10 5 [ APACHE ORD.....c.oovuiiieiiierinieiesisiesisi st 12/15/2020........ ITGINC 95.000 1,502 XXX
03748R 74 7 |APARTMENT INVST MGT CL A REIT ORD, 12/01/2020........ Various 41.189 2,178 XXX
03750L 10 9 |APARTMENT INCOME REIT ORD 12/15/2020........ CORPORATE ACTION 41.000 1,556 XXX
03768E 10 5 |APOLLO GLOBAL MANAGEMENT CL A ORD.... RSN 07/16/2020........ (LT |\ (O 45.000 2,301 XXX
03966V 10 7 |ARCONIC ORD 04/01/2020 GOLDMAN 25.000 534 XXX
053332 10 2 |AUTOZONE ORD.......ccocrvvrirrrrrrirnns 10/20/2020........ ITGINC..ooovvrrrrereeiesrieis 2.000 2,376 XXX
05338G 10 6 |AVALARA ORD......cccoevvriviierririeniins 04/17/2020........ CITIGROUP GLOBAL MARKETS INC, 15.000 1,257 XXX
05352A 10 0 [AVANTOR ORD....cooviiiririiiiireiiieiiesiseisesis sttt ssssniens | soesisssessnes 04/17/2020........ CITIGROUP GLOBAL MARKETS INC. 80.000 1,102 XXX
05464C 10 1 |AXON ENTERPRISE ORD 10/20/2020........ ITGINC...oovrvirrrriiriieniis 16.000 1,700 XXX
084670 70 2 |BERKSHIRE HATHWAY CL B ORD 04/17/2020. CITIGROUP GLOBAL MARKETS INC, 20.000 3,798 XXX
08862E 10 9 |BEYOND MEAT ORD.........ccocrvrrrirvrrniines 04/17/2020........ CITIGROUP GLOBAL MARKETS INC, 15.000 1,135 XXX
090043 10 0 |BILL COM HOLDINGS ORD.. 10/20/2020........ ITGINC...vveeerereeies 14.000 1,607 XXX
09062X 10 3 [BIOGEN ORD 04/17/2020........ CITIGROUP GLOBAL MARKETS INC, 10.000 3,378 XXX
126650 10 0 | CVS HEALTH ORD...oouuiiuiiiriiieirissiisiesiiessessssessssssessssessessesesssssessens 04/17/2020........ CITIGROUP GLOBAL MARKETS INC. 25.000 1,569 XXX
127190 30 4 |CACI INTERNATIONAL CL A ORD.. 04/17/2020. CITIGROUP GLOBAL MARKETS INC. 5.000 1,219 XXX
143658 30 O | CARNIVAL ORD.......ccovimiiiirerieirnieiensssiessesssseessssssssssnenes 12/15/2020........ ITGINC..ooovvrereveieriis 114.000 2,458 XXX
14448C 10 4 |CARRIER GLOBAL ORD.......ccovveierircirirererineereninenanes 04/03/2020. ITGINC..ovveeerereeies 159.000 3,113 XXX
15135B 10 1 | CENTENE ORD.....c.couiiiiiiiieiieisieierisisesssisesss s 01/23/2020........ VAHOUS. ..ot 33.800 1,150 XXX
15677J 10 8 | CERIDIAN HCM HOLDING ORD 07/16/2020........ ITGINC 30.000 2,422 XXX
163092 10 9 |CHEGG ORD 07/16/2020........ ITGINC 30.000 2,135 XXX
166764 10 0 [ CHEVRON ORD......oiuiiiiiireiiiiciresisssssie st sssssessesssens 10/20/2020........ VaMIOUS. ...ttt 120.101 11,282 XXX
172967 42 4 | CITIGROUP ORD 10/20/2020. ITGINC 134.000 5,880 XXX
18915M 10 7 |CLOUDFLARE CL A ORD 12/15/2020........ ITGINC 24.000 1,953 XXX
20602D 10 1 | CONCENTRIX ORD 12/01/2020........ ITGINC 10.000 815 XXX
20825C 10 4 | CONOCOPHILLIPS ORD... 12/15/2020........ ITGINC 141.000 5,978 XXX
21036P 10 8 | CONSTELLATION BRANDS CL A ORD......cocovvverrniireriirererinnines 10/20/2020........ ITGINC..ooovireereneeriis 21.000 3,818 XXX
220521 10 4 |CORTEVAORD......cocomruueee 10/20/2020 ITGINC 112.000 3,713 XXX
22788C 10 5 |CROWDSTRIKE HOLDINGS CL A ORD......covveverriirrirrirnns 07/16/2020........ ITGINC 30.000 3,028 XXX
233331 10 7 |DTE ENERGY ORD.......oiiiiiiiiieineieieiissieeissis s sssesssss s essessenssensessns | sosssssenessnes 04/17/2020........ CITIGROUP GLOBAL MARKETS INC, 35.000 3,638 XXX
23804L 10 3 |DATADOG CL AORD.....cccocmirvrrriines 07/16/2020........ ITGINC..oovvrerricieris 40.000 3,414 XXX
247361 70 2 | DELTA AIRLINES ORD......coiiiieriireimnieiseiseisssssssissssesssssssesensssssssessenes 10/20/2020........ ITGINC 35.000 1,125 XXX
25179M 10 3 |DEVON ENERGY ORD 12/15/2020 ITGINC 96.000 1,509 XXX
25278X 10 9 | DIAMONDBACK ENERGY ORD.......coevuiiririiiirneisisisssiesesssseessseenes 12/15/2020........ ITGINC 40.000 1,926 XXX
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254687 10 6 | WALT DISNEY ORD 12/15/2020........ ITGINC 20.000 3,471 XXX
256163 10 6 |DOCUSIGN ORD 04/17/2020........ CITIGROUP GLOBAL MARKETS INC, 15.000 1,523 XXX
268150 10 9 | DYNATRACE ORD 10/20/2020........ ITGINC 46.000 2,002 XXX
26875P 10 1 |EOG RESOURCES ORD... 12/15/2020........ ITGINC 80.000 4,230 XXX
29355A 10 7 |ENPHASE ENERGY ORD 07/16/2020........ ITGINC 30.000 1,733 XXX
29444U 70 0 |EQUINIX REIT ORD 07/16/2020........ ITGINC 10.000 7,150 XXX
29452E 10 1 [EQUITABLE HOLDINGS ORD........cvuiimiiriirririrsesssisissssssessssessessssesessessssssssssssssssssessessssssessons. | oessssesessnes 04/17/2020........ CITIGROUP GLOBAL MARKETS INC, 85.000 1,324 XXX
30231G 10 2 | EXXON MOBIL ORD.......ccvviiireriiieirieieeieeseesssiese s sesessesesesesenenes 10/20/2020 ITGINC..ooovveeerereeies 216.000 7,309 XXX
30303M 10 2 |FACEBOOKCLAORD........cocomuvure 04/17/2020........ CITIGROUP GLOBAL MARKETS INC, 20.000 3,548 XXX
31188V 10 0 [FASTLY CLAORD.....ccccovvvrrvrrirnrinnines 07/16/2020........ ITGINC...ovvrerreereeieis 20.000 1,566 XXX
337932 10 7 |FIRSTENERGY ORD.......comiiiiieiiieiiiieieiissiesissie it ess st ssssssesssssssssnsiens. | sesinsesessnes 10/20/2020........ VAHOUS. ..ot 136.000 5,443 XXX
338307 10 1 [ FIVE ORD....oiuiiriiicniriiiesissiessssessesessesessesssesessssessens 07/16/2020........ (LT |\ (G 20.000 2,216 XXX
339750 10 1 |FLOOR DECOR HOLDINGS CL A ORD 10/20/2020 ITGINC..oovvrerrereeies 24.000 1,964 XXX
343498 10 1 |FLOWERS FOODS ORD 04/17/2020........ CITIGROUP GLOBAL MARKETS INC, 45.000 1,036 XXX
34959J 10 8 [FORTIVE ORD.....oouiiiiiiieiieiieeesie it sssesiensnne | sonsissesensones 10/09/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC 70.000 3,954 XXX
35137L 10 5 |FOXCLAORD....cccomuvmrrrireririrs 10/20/2020........ ITGINC..cooevrrerreceris 86.000 2,251 XXX
368736 10 4 | GENERAC HOLDINGS ORD..........coevurrirriierirrienienersesseienniens 12/15/2020........ ITGINC 10.000 2,237 XXX
369604 10 3 | GENERAL ELECTRIC ORD 10/20/2020. ITGINC 211.000 1,551 XXX
37890U 10 8 | GLOBAL BLOOD THERAPEUTICS ORD. 10/20/2020........ ITGINC 15.000 882 XXX
400110 10 2 |GRUBHUB ORD 10/20/2020........ ITGINC 24.000 2,013 XXX
40131M 10 9 | GUARDANT HEALTH ORD 07/16/2020........ ITGINC 20.000 1,645 XXX
405024 10 0 | HAEMONETICS ORD.......coooivirririiiiieeienisesissisessesssienssenesseens 10/20/2020........ ITGINC 13.000 1,242 XXX
406216 10 1 |HALLIBURTON ORD 10/20/2020 ITGINC 185.000 2,390 XXX
437076 10 2 |HOME DEPOT ORD .| 04/17/2020........ CITIGROUP GLOBAL MARKETS INC, 5.000 1,039 XXX
443201 10 8 |HOWMET AEROSPACE ORD WI 04/01/2020........ GOLDMAN 100.000 1,751 XXX
443573 10 0 |HUBSPOT ORD 12/15/2020........ ITGINC 3.000 1,140 XXX
44891IN 10 9 |IAC INTERACTIVE ORD 07/01/2020........ (LT |\ [N 20.000 1,286 XXX
45687V 10 6 |INGERSOLL RAND INC 03/02/2020. Various 50.297 1,172 XXX
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD 10/20/2020........ ITGINC..ooovvrereveieriis 35.000 1,319 XXX
46266C 10 5 |[IQVIA HOLDINGS ORD.......cosieiimeiiierinnierierineiessesiseeseessesssssseessesessene 10/20/2020 ITGINC..ovveeerereeies 23.000 4,001 XXX
478160 10 4 | JOHNSON & JOHNSON ORD.......ccovvvieririieiriirerinrisererinennes 12/15/2020........ VAHOUS. ..ot 102.000 15,375 XXX
48251W 10 4 |KKR AND CO ORD ... | 07/16/2020........ ITGINC 110.000 3,797 XXX
49271V 10 0 |KEURIG DR PEPPER ORD .| 10/20/2020........ ITGINC 97.000 2,852 XXX
530307 30 5 |LIBERTY BROADBAND SRS C ORD......ccvuurmrmmiirerrniinrireninsisnssssensssinnens 12/18/2020........ ITGINC..ooovvrrrreeeieeiis 14.500 1,241 XXX
531229 60 7 |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD 06/04/2020. INOE AVAIIADIE......c.ooee e 4.000 102 XXX
532457 10 8 |ELILILLY ORD....covvrvveiirriircireieierineines 12/15/2020........ VaMIOUS. ...t 45.000 7175 XXX
55024U 10 9 |LUMENTUM HOLDINGS OROD...... 10/20/2020........ ITGINC...ovvierreereeis 19.000 1,610 XXX
55087P 10 4 [LYFT CLAORD.....cccovvmirrerrririrnriniinns 04/17/2020........ CITIGROUP GLOBAL MARKETS INC. 40.000 1,147 XXX
554382 10 1 [MACERICH REIT ORD......ccovviierrierreiierieisesssssissssessssssens 04/30/2020........ CORPORATE ACTION......covrirreirririrerinreesninenes 1.000 | oo 7 XXX
55825T 10 3 | MADISON SQUARE GARDEN SPORT CL A ORD..... 04/17/2020. ITGINC 6.000 1,195 XXX
55826T 10 2 | MADISON SQUARE GARDEN ENTER CL A ORD 04/17/2020........ ITGINC 6.000 470 XXX
565849 10 6 | MARATHON OIL ORD.......coiiiiiiiiiieiiieeiei st sssesssesssesssnsnns | ssssssesessones 12/15/2020........ ITGINC...ovvierrecreieis 197.000 1,359 XXX
57636Q 10 4 |MASTERCARD CL AORD........ 04/17/2020........ CITIGROUP GLOBAL MARKETS INC. 25.000 6,397 XXX
57667L 10 7 |MATCH GROUP ORD......... 07/01/2020........ ITGINC 53.168 3,541 XXX
592688 10 5 |METTLER TOLEDO ORD 07/16/2020. ITGINC 5.000 4,313 XXX
594918 10 4 |MICROSOFT ORD 12/15/2020........ ITGINC 19.000 4,051 XXX




€el3a

Annual Statement for the year 2020 of the CO N S U M E RS I N S U RAN C E USA, I N C .

SCHEDULE D - PART 3

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

2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
60937P 10 6 [ MONGODB CL AORD...... 04/17/2020........ CITIGROUP GLOBAL MARKETS INC, 10.000 1,507 XXX
617446 44 8 |MORGAN STANLEY ORD 10/02/2020........ ITGINC .o 67.808 3,456 XXX
637071 10 1 [NOV ORD.....cocomirerrrirerrriniares 12/15/2020........ ITGINC..ovvereerereeies 97.000 1,379 XXX
64110L 10 6 [NETFLIX ORD ...ttt | soenieesensnes 04/17/2020........ CITIGROUP GLOBAL MARKETS INC. 5.000 2,090 XXX
651639 10 6 |NEWMONT ORD... 07/16/2020........ ITGINC....vvrrerererieis 45.000 2,767 XXX
67066G 10 4 [NVIDIA ORD 04/17/2020........ CITIGROUP GLOBAL MARKETS INC. 10.000 2,887 XXX
674599 10 5 |OCCIDENTAL PETROLEUM O 12/15/2020........ VaMIOUS. ...t 178.000 2,934 XXX
679295 10 5 |OKTACLAORD.......cccou.... 07/16/2020. ITGINC 5.000 1,014 XXX
68902V 10 7 |OTIS WORLDWIDE ORD..........ocviiiiiiiiiiiiiieiisiiesiesississsssssiesiesisseeas 04/03/2020........ ITGINC 79.500 4,748 XXX
693506 10 7 |PPG INDUSTRIES ORD 10/20/2020........ ITGINC 51.000 6,875 XXX
70614W 10 0 |PELOTON INTERACTIVE ORD 10/20/2020........ ITGINC 16.000 2,138 XXX
717081 10 3 |PFIZER ORD....ccovtvevrrrerirerircinne 11/16/2020........ VaMIOUS. ..o 1,217.000 40,580 XXX
718546 10 4 | PHILLIPS 66 ORD.........oooeriieiieriieeieeicieeienesieseessessssesessesseesesesenes 12/15/2020 ITGINC 37.000 2,524 XXX
723521 10 6 |PINTEREST CLAORD............. 07/16/2020........ ITGINC 85.000 2,088 XXX
723787 10 7 | PIONEER NATURAL RESOURCE ORD........ccocovurmrnriernrinrireniennes 12/15/2020........ ITGINC...ovvirerereeis 23.000 2,672 XXX
T4340W 10 3 |PROLOGIS REIT......couriviiirieriiicierieieiseisesesiseeenieiees 02/04/2020........ CITIGROUP GLOBAL MARKETS INC. 10.125 665 XXX
74460D 10 9 |PUBLIC STORAGE REIT ORD 04/17/2020........ CITIGROUP GLOBAL MARKETS INC. 25.000 4,889 XXX
74838 10 1 |QUIDEL ORD 07/16/2020. ITGINC 5.000 1,214 XXX
74915M 10 0 |QURATE RETAIL SRS A ORD 09/15/2020........ ITGINC 100.000 1,485 XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD.........cccomuiiiiiniieiiniiiiesissnsisssieisssssesessessssssesssssensssssesssss | oessesenessnns 04/03/2020........ ITGINC....vvirerereeis 273.405 19,626 XXX
75886F 10 7 |REGENERON PHARMACEUTICALS ORD 04/17/2020........ CITIGROUP GLOBAL MARKETS INC. 10.000 5,637 XXX
759916 10 9 | REPLIGEN ORD......coouiiiriiiiiirieiiesie ittt nessessnnss | seesssesssnens 10/20/2020........ ITGINC 14.000 2,434 XXX
760759 10 0 |REPUBLIC SERVICES ORD 12/15/2020 ITGINC 44.000 4,231 XXX
77543R 10 2 |ROKU CL A ORD......ctuirriiiieiierisieiesissiesssssssssenes 10/20/2020........ ITGINC 8.000 1,743 XXX
78486Q 10 1 | SVB FINANCIAL GROUP ORD.......ccoeriirirrrieiniiieeieeiesesisseesssesssesessenenes 10/20/2020........ ITGINC 13.000 3,617 XXX
806857 10 8 | SCHLUMBERGER ORD........... 10/20/2020........ ITGINC 168.000 2,627 XXX
808513 10 5 |CHARLES SCHWAB ORD 10/06/2020........ (LT |\ [N 70.441 2,373 XXX
824348 10 6 | SHERWIN WILLIAMS ORD..... 04/17/2020. CITIGROUP GLOBAL MARKETS INC. 5.000 2,531 XXX
828806 10 9 | SIMON PROP GRP REIT ORD.. 12/15/2020........ ITGINC..ooovvrereveieriis 79.000 7,063 XXX
83088V 10 2 | SLACK TECHNOLOGIES CL A ORD.........ccovvrriierriirieeinrirerieninienes 07/16/2020. ITGINC 90.000 2,853 XXX
83417M 10 4 | SOLAREDGE TECHNOLOGIES ORD [ 07/16/2020........ ITGINC 5.000 820 XXX
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD 12/15/2020........ ITGINC 26.000 965 XXX
87166B 10 2 | SYNEOS HEALTH CL A ORD 10/20/2020........ ITGINC 18.000 1,072 XXX
872590 10 4 | TMOBILE US ORD.....c.cvuiiirriiirieinisisssieiesssseessssssessnsssanes 07/16/2020........ ITGINC..ooovvrrrreeeieeiis 40.000 4,171 XXX
875372 20 3 | TANDEM DIABETES CARE ORD 07/16/2020 ITGINC 10.000 992 XXX
876030 10 7 | TAPESTRY ORD 12/15/2020........ ITGINC 56.000 1,660 XXX
87612G 10 1 | TARGA RESOURCES ORD.. 12/15/2020........ ITGINC 57.000 1,598 XXX
87918A 10 5 | TELADOC HEALTH ORD 07/16/2020........ ITGINC 20.328 4,547 XXX
879360 10 5 | TELEDYNE TECH ORD......ccecvvervrrrrrns 12/15/2020........ ITGINC 5.000 1,926 XXX
88025U 10 9 | 10X GENOMICS CL A ORD......comviiiriiireririeeesissiesiesissesesssessessssesessesessenes 12/15/2020 ITGINC 12.000 1,801 XXX
88160R 10 1 |TESLAORD.....cccovvmirvrrriirernririirs 12/15/2020........ ITGINC 6.000 2,966 XXX
88339J 10 5 | TRADE DESK CL A ORD 10/20/2020........ ITGINC 3.000 1,855 XXX
88579y 10 1 [3M ORD 12/15/2020........ ITGINC 26.000 4,540 XXX
89531P 10 5 | TREX ORD 10/20/2020........ ITGINC 28.000 2,144 XXX
90138F 10 2 | TWILIO CL A ORD. 07/16/2020. ITGINC 15.000 3,341 XXX
90184L 10 2 [ TWITTER ORD...cvuiiiiiiiieciiesisieissss s sesensssees 10/20/2020........ ITGINC 37.000 1,724 XXX
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902973 30 4 |US BANCORP ORD.....coiiumiruririereessisesssesssssssessssissesssssssss st sssssssssssssesssasssssssssssnenss. | sesessssssssnns 10/20/2020........ ITGINC...oovrerrrrerieciennne 132.000 5214 XXX

903537 10 0 [UBER TECHNOLOGIES ORD........ccovirireiriinirrisissssssssissssessesssseessesssssasssenes 07/16/2020........ VHOUS....v.ovvvoeeeeeeeveesseesse st sessssssssesssee s sessssnssanes 285.000 8,320 XXX

910047 10 9 |UNITED AIRLINES HOLDINGS ORD 10/20/2020.. ITGINC 26.000 942 XXX

915338 10 0 [UPJOHN INC......iiiiiiiiiii s 11/16/2020 VAIHOUS. ..ot 151.004 2,228 XXX

92339V 30 8 [VEREIT ORD....ouuirirririiceieisesiesiesse st ssssssess s ssesessenssenes 12/18/2020. ITGINC...oovveerrerirerirecireenne 46.000 1,668 XXX

92343V 10 4 |VERIZON COMMUNICATIONS ORD.... 12/15/2020.. Various 155.000 9,117 XXX

92552V 10 0 |VIASAT ORD.......coovevrrvrrrene 04/17/2020........ CITIGROUP GLOBAL MARKETS INC, 15.000 615 XXX

92556H 20 6 | VIACOMCBS CL B ORD.........coorirmermeimeimeriiessiessesissessessesssessessssesssssssssessnenes 12/15/2020. ITGINC...oovvvrrerirerirecireeene 115.000 4,053 XXX

928881 10 1 |VONTIER ORD.................. 10/09/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC 28.000 775 XXX

931142 10 3 |WALMART ORD......ovtriermrimeimriesiiesiessssissesesssesssessessssssesssssssensenes 12/15/2020........ ITGINC...oovrierrrerieriecirennne 32.000 4,639 XXX

931427 10 8 |WALGREEN BOOTS ALLIANCE ORD 12/15/2020........ ITGINC 90.000 3,735 XXX

94419L 10 1 |WAYFAIR CLA ORD......coooiriiriririeiieiisssiesiesisssiessesessesssesessenns 10/20/2020........ ITGINC 4.000 1,191 XXX

949746 10 1 |WELLS FARGO ORD.......coomrimermmimeimerisesinessessssesesssssssessenssssessssssssans 12/15/2020. ITGINC...oovrvererirerirecirenene 457.000 13,527 XXX

980745 10 3 | WOODWARD ORD.......oouiirrireirieiiieisssiesesisisesssssssssssssesssssessesssens 04/17/2020........ CITIGROUP GLOBAL MARKETS INC. 15.000 860 XXX

98138H 10 1 |WORKDAY CL AORD.....ccocommrrrerirnes 12/15/2020........ ITGINC...oovrerrrerirerirecireeene 6.000 1,326 XXX

98980G 10 2 |ZSCALER ORD........ccostvumrirmerrerireireriseis 04/17/2020........ CITIGROUP GLOBAL MARKETS INC. 15.000 1,028 XXX

98980L 10 1 |ZOOM VIDEO COMMUNICATIONS CL A ORD 07/16/2020........ ITGINC...oovvrverrrrrerierieene 40.000 9,968 XXX

98986T 10 8 [ZYNGA CL A ORD....oouirrireieiieiiessiees e esesssssssssesssesessenns 04/17/2020. CITIGROUP GLOBAL MARKETS INC. 185.000 1,412 XXX

G06242 10 4 | ATLASSIAN CL A ORD......oooiiierrieiirieieissiesessssessssssssssenes [ 07/16/2020........ ITGINC..oovvreirereiinne 10.000 1,716 XXX

G6674U 10 8 |[NOVOCURE ORD C 10/20/2020........ ITGINC 24.000 3,199 XXX

G85158 10 6 | STONECO CL A ORD . [ 10/20/2020........ ITGINC 38.000 2,259 XXX

G8994E 10 3 | TRANE TECHNOLOGIES ORD........covvirrimrieerinniierierirriseeienien c 03/02/2020........ VTHOUS. ...t 57.000 4,055 XXX

N14506 10 4 [ELASTIC ORD......ccoooimrrnirinnes C 10/20/2020........ ITGINC...oooiiininiirisienens 16.000 1,891 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY TrABEA. .......vuririieiiiisiiiiiiisis cerersssessesens s sss st 519,772 N 0

Common Stocks - Mutual Funds

04314H 66 7 |ARTISAN:INTL VAL ADV... 11/16/2020........ Not Available 595.194 22,010 XXX

04314H 85 7 [ARTISAN:INTL VAL INST....cooiiiiiiiimiiinimiinisssisssiisnsisenssensssessnssssssseneenes 11/16/2020........ Not Available 640.875 23,802 XXX

9499999.  Total - COMMON SLOCKS = MULUAI FUNGS..............c.oviviecteiieiieieiccteicte ettt ettt es et essaes etessetesesesassesessesesesesassesessetebessssesessssetesesassetenseseteseseesetannsesesnaesesensnsesesenantesanassens 45,812 XXX ] 0
9799997. Total - Common Stocks - Part 3........cccooviivinirininninns 565,584 N 0
9799998. Total - Common Stocks - Summary Item from Part 5.........coovvoveivnininiene 78,961 XXX

9799999. Total - Common Stocks.........cewreecs 644,545 XX | 0
9899999. Total - Preferred and Common Stocks........ 645,146 XXX . 0
9999999. Total - Bonds, Preferred and Common Stocks 11,546,070 XXX e 11,931
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Bonds - U.S. Government
361798 TR 8 |G2MA4160 - RMBS.... .. [12/01/2020. | Paydown...........cccovvvemmneevvesensevvvssncnreens | k10903 | 10903 | 40681 | 10,711 |..... 191 191 09/20/2031.
361798 TT 4 |G2MA4162 - RMBS .. [ 12/01/2020. | Paydown 10,709 | ..... 165 165 11/20/2031.
36179T 4P 7 |G2MA5330 - RMBS.... .. | 12/01/2020. | Paydown 2312971 | e | e, (6,577) (6,577) . 07/20/2048.
36179T 7L 3 |G2MAS5399 - RMBS .. [ 12101/2020. | PaydOwn............ccoovevvvvevevssnvvssisiissiieans | L BAGAA8 | o 546148 | o 567314 | 566372 o 2022 (20,224) | cooovovere. 08/20/2048.
38378K ZD 4 |GNR2013-101 AD - CMBS .. [ 12/01/2020. | Paydown 1,610 12/16/2053.
38379R NF 6 [GNR2017-029 A-CMBS.... .. [ 12/01/2020. | Paydown 1,385 01/16/2058.
38380J) PZ 5 |GNR2018-026 AD - CMBS. .. [ 12/01/2020. | Paydown . 1,736 03/16/2052.
912828 K3 3 |UNITED STATES TREASURY.... .. | 04/15/2020. | Maturity @ 100.00.......cccccovvvvrrrverrreres } 1 (1,819) 04/15/2020.
912828 MF 4 |UNITED STATES TREASURY.... .. 101/15/2020. | Maturity @ 100.00...........oovvvemmrvemirienrna | 35,693 | .oovvernne 35,693 | .oovvernnes 35,216 (747) 01/15/2020.
912828 YT 1 |UNITED STATES TREASURY.... .. 1 01/10/2020. | Various I S 648,951 | oo 650,000 | .......... 648,250 27 11/30/2021.
0599999. Total - Bonds - U.S. GOVEMMENL..........covvvverimirriiiisssiiisssssiinsssisiinns eesssissssssssssss s | 1,822,026 | ....... 1,823,075 | ....... 1,838,630 (24,252) 0 XXX
Bonds - U.S. Political Subdivisions of States
349425 V9 6 |FORT WORTH TEX.....cooiiuiriicmrirerirerireniiniiennis | . \ 03/01/2020. | Maturity @ 100.00..........ccoveveemmvvevivmnenens | 415,000 | .......... 415,000 | .......... 438411 | o 417,087 | oo | v, (2,087) (0170 ) Y 415,000 | .o | e | e [V I 10,375 | 03/01/2020.
2499999, Total - Bonds - U.S. Political Subdivisions of States.............ccco.erriiiiriis o | 415,000 | .......... 415,000 | .......... 438111 | oo 417,087 | oo [\ (2,087) 0 (2,087) [\ 415,000 | ................ (| (U [ 0 ... 10,375 XXX
Bonds - U.S. Special Revenue and Special Assessment
30303K AE 6 |FRESB 2017-SB35A1F - CMBS. o [+ ] 12001/2020. | PAYAOWN...ovvvvvvcervvcrernenssssssssiiirsrnnsssns | 11,303 | oo 11,301 07/25/2027.
3132A5 G3 3 |FHZS4718-RMBS ..| .- 1 12/01/2020. | Paydown 288774 288,774 05/01/2047.
3132A5 HB 4 |FHZS4726-RMBS.........cccooovimviiirriicrriicreinens .« | 12101/2020. | PaYAOWN.....ccccovvvvvvvvvvvvvnsrsssssnsesssssssiisssss [ 361,554 | .......... 361,554 07/01/2047.
3132DV 7B 5 |FH SD8090 - RMBS .. [ 12/01/2020. | Paydown 09/01/2050.
3136AT 5G 5 [FNA2016-M11 AL - CMBS.. ..| .. [ 12/01/2020. | Paydown 07/25/2039.
31376K KS 4 |FN 357705- RMBS .. [ 12/01/2020. | Paydown ) 02/01/2035.
3137F1  G3 6 |FHMS K-065 A1-CMBS.......cccoooommrviierireriiienens .. [ 12/01/2020. | Paydown ) 10/25/2026.
3138A4 BF 1 |FNAH2737 -RMBS.....oooccrrvorreerrsivnssnsensne o[ 12001/2020. | PRYJOWN. ..o | 161,922 | oo 161,922 | oo, 164,351 | oo 164,225 | coovoeeeeeeer | e (2,303) 01/01/2041.
3138AF  F4 7 |FNAI1986 - RMBS .| 12/01/2020. | Paydown . . 34,423 | . 34423 | 36,145 | ... 35771 |.... (1,347 05/01/2026.
3138WH RL 8 |FNAS7690 - RMBS .| 12/01/2020. | Paydown 43,828 v 546,846 rennn(3,032) 08/01/2046.
3140FP  C9 8 |FNBE3695- RMBS .. [ 12/01/2020. | Paydown . . 667,482 | .........667,482 | .......... 681,875 | oovvveeern682,249 | oo | (14,767) 06/01/2047.
3140GY GZ 6 |FNBH9215-RMBS.........ccoovvimrrirnrriireriirenriies .. [ 12/01/2020. | Paydown . . 172,805 | ... 172,805 | oooooo.... 177,368 | vovvveereeeeAT7,355 | oo | v (4,551) 01/01/2048.
3140KP  JP 9 |FN BQ3869 - RMBS.... .. [ 12/01/2020. | Paydown . . 13,881 | oo 13,881 | 14,354 (473) 09/01/2050.
314009 NW 9 |FN CA2204 - RMBS | 12/01/2020. | Paydown 266,534 | .........266,534 | ........ 277,112 | 217,885 | s | o (11,152) 08/01/2048.
31400A NN 6 |FN CA3096 - RMBS.... o | 1200172020, | PaYAOWN. .o | 737441 | .......... 737441 | ......... 773,103 | e T (36,713) 02/01/2049.
3140X4  H2 5 |FNFM1148 - RMBS < [ 1210112020, | PAYOWN...ceeeseesssneessnn | 606,170 | .......... 606,170 | .......... 622,271 | oo 622,977 | oo | e (16,807) 12/01/2048.
3140X4 M4 5 |FNFM1278 - RMBS .. [ 12/01/2020. | Paydown 58175 60,877 | oo | s (2,702) 07/01/2034.
31417Y 4D 6 |FNMA0819-RMBS.... .. [ 12/01/2020. | Paydown 35,136 |..... (552) 07/01/2041.
31418C GJ 7 |FN MA2900 - RMBS .. [ 12/01/2020. | Paydown ...156,821 | ... 643 01/01/2047.
314180 5D 2 [FNAD7143-RMBS.... .. [ 12/01/2020. | Paydown . . 13361 | (250) 07/01/2025.
349507 AK 9 |FORT WORTH TEX SPL TAX REV. .. | .. | 04/14/2020. | PERSHING DIV OF DLJ SECLNDING.... | | 153,440 | ..o 150,000 | ......... 150,000 | voovrvrrrrenes 150,000 [ verreverecrer | eovereeeressesseen 03/01/2027.
455057 PE 3 |INDIANA ST FIN AUTH REV .|| 07/01/2020. | Maturity @ 100.00........orvvvvvvveecevivemmneennn | 415,000 | oo 415,000 | oo 444,619 | oo 421885 | oo | o (6,885) 07/01/2020.
49952M CK 0 |KNOX CNTY TENN HEALTH EDL & HSG FACS |.. | 09/01/2020. | Maturity @ 100.00..........ccccoommvrvirriinenens
BRD i 560,000 | .......... 560,000 | .......... 627,956 | ..coovernnee 572,227 | oo | v (12,227) [ oo | v (12,227) | cevoveevriieins | cevrvrinins 560,000 | .oocvueerievieins e | e 0 [ 28,000 | 09/01/2020.
56184N AB 5 |MANATEE CNTY FLA HSG FIN AUTH ..109/11/2020. | Call @ 100.00.........covvvverererrerrirrirernnine
HOMEOWNER || | L 15,000 | o 15,000 | o 16,200 | oo 15,250 | .. (96) (1)) PR PR 15,154 [ | v (0] p— (154) [ e 767 | 09/01/2040.
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576000 ML 4 |MASSACHUSETTS ST SCH BLDG AUTH . 103/19/2020. | VarIOUS.......covevererererirircirerirerssiseierienines
DEDICATED 15,962 | ..oooo...... 15,000 | ..., L — 16,045 | ....... (84) G2 OO [P 15,962 | .vvvvvvvviess [ | o U R 446 | 08/15/2026.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS............ wovoooivvverrsiveeessrneesseesssesssnessssnes s | 5,740,177 | ....... 5,735,774 | ...... 5,955,046 | .....ooce 5,865,292 | .oovvrersiisines 0| . (LY VL)) — 0 [ ((LTA05)) E— [ 5,736,891 | ..vvrcriicsnnd 0 | 3,286 | ..o 3,286 | ....153,476 | XXX
Bonds - Industrial and Miscellaneous
035240 AJ 9 |ANHEUSER-BUSCH INBEV WORLDWIDE INC... | | 09/10/2020. | Not AVall@ble.........cooccssvesvmsscssven | 274,428 | ... 250,000 | oo 248,035 | .ooccvren 248,487 |....... 252 P17 ISR 248,739 | coocercrrirn | e 25,689 | ..o 25,689 | ...... 10,330 | 01/12/2024.
09062X AC 7 |BIOGEN INC | 06/28/2020. | Call @ 100.00...cosvosovsvssvcscscsnae | AB1A72 | 150,000 | ... 153,026 | o 150,688 |....... (395) (395) (293) ] ... 09/15/2020.
125523 AF 7 [CIGNA CORP.....covivirririerierrierieeissiiesie .| 03/12/2020. | CORPORATE ACTION. 82.967 2 2 07/15/2023.
26442C AS 3 |DUKE ENERGY CAROLINAS LLC. .1 03/03/2020. | PERSHING DIV OF DLJ SEC LNDING.... 250,000 244573 | oo, 245,069 | ....... 112 112 12/01/2026.
30303K AE 6 |FRESB 17SB35 A1F - CMBS .1 01/01/2020. | Paydown............coowvvvvveneevvisssserisissnnnns | i i i 0 07/25/2027.
43284B AA 0 |HGVT 18A A-RMBS | 12125/2020. | Paydown........ccoocoovcvvvcrsvessieien | 103,502 | ... 103,502 | ... 103,500 |...... 2 2 R B 103,502 02/25/2032.
655844 BY 3 | NORFOLK SOUTHERN CORP +| 03/03/2020. | CREDIT SUISSE SECURITIES (USA)..... | | | o 304,083 | ... 250,000 | v 231,578 231,942 |...... 48 LT3 NN 231,990 02/28/2048.
82653E AA 5 |SRFC 2019-1A-RMBS <[ 1212002020, | PaYOWN.....oeeeeesveeesssnenssne | 116,597 | weoooe. 116,597 116,595 | oo 116,595 | ....... 2 2 ...116,597 01/22/2036.
931142 EE 9 |WALMARTINC . 103/02/2020. | US BANCORP INVESTMENTS INC........ 284,228 250,000 | ..........251,690 251,490 |....... (27) (27) v 251,463 06/26/2028.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..............covriviiriiriiiiiiiiiins ot | 1,595,536 | ....... 1,453,099 | ....... 1,431,951 | oo, 1,430,738 | coovvevve. (V) (4) 0 (4) 0 | s 1,430,735 | .ol 0]...163,630 | .......163,630 | ....... 29,352 XXX
8399997. Total - Bonds - Part4..... ..9,572,738 | .......,426,948 9,663,739 | ....:.9,555,599 | .nnr(2,790) | ...vo. (170,577) | ovvevrrnecs 0 [t [(ATL:L:)) — [\ 9,400,855 | ..vvvcrcicsnnd 0...170,712 | .....170,712 | .... 216,943 | XXX
8399998. Total - Bonds - Summary tem from Part 5.............cccoovcvviiiiiiiiiiniiiiiins o | ogp | gp i o 0 B OO .- (OO - 3 O XXX
8399999. TOtal - BOMS...ovvvvuuuususmsssssmsmsssisismsimismii s || 9,572,803 | ....... 9427022 | ....... 9,663,739 | ........... 9,555,599 | ........ (2,790)[ ...... (170577) | ccovvvvvverenn. [ (173,368) | ccvrevern 0 | i 9,400,855 | .....coveeennecd 0...170,776 | .......170,776 | ..... 216,943 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00287Y 10 9 [ABBVIE ORD .. 1 05/08/2020. | CORPORATE ACTION.......oovrsrievrrrrrens 0.950 80 XXX 6 20 XXX
00724F 10 1 |ADOBE ORD .| 04/17/2020. | CITIGROUP GLOBAL MARKETS INC..... | 10.000 | oo 3421 XXX (1,833) 1465 XXX
00751Y 10 6 |ADVANCE AUTO PARTS OR .| 1215/2020. | ITG INC 13.000 2065 XXX 114 2,196 XXX
007903 10 7 |ADVANCED MICRO DEVICES ORD.................. 1211512020, | ITG INC.....cvovriiinerisssssiisssssniinss | 16.000 | oo, 1,555 XXX (298) 436 XXX
013872 10 6 |ALCOAORD [ 1215/2020. TG INC.ooooicscssns | 45.000 | oo 1,008 XXX 726 1,694 XXX
022095 10 3 |ALTRIA GROUP ORD. .. | .| 10/20/2020. | ITG INC 112,000 4,351 XXX 1,614 7,204 XXX
025816 10 9 | AMERICAN EXPRESS ORD......ccc..ooomrmmrirrrrrres .| 07116/2020. | ITG INC 45.000 4,315 XXX (1,317) 4,285 XXX
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD 1201512020, | ITG INC...ovvvevrreversvressvnsssnnsssnenees | 34.000 | 1,320 XXX 85 1,830 XXX
031162 10 0 |AMGEN ORD......ccevrirmriiirineienireieisnieniees .. | 04/17/2020. | CITIGROUP GLOBAL MARKETS INC..... 10.000 2392 XXX (653) 1,757 XXX
036768 10 2 |ANTERO MIDSTREAM ORD....occcococvvvrrirrrrrres .| 12/29/2020. | WELLS FARGO SECURITIES oo | - 7.200.000 | o 54,241 XXX | 48685 | o 54648 | 24135 | | 30,098 | oo (5,963) | oo | e 48,685 XXX
037411 10 5 |APACHE ORD . [ 10/20/2020. | ITG INC 95.000 907 XXX 2253 4,684 XXX
03748R 74 7 |APARTMENT INVST MGT CL A REIT ORI we | - 1 12/01/2020. | CORPORATE ACTION......cocvvverirrirerinns 0.189 7 XXX 0 10 XXX
03748R 75 4 |APARTMENT INVST MGT CL A REIT ORD...... [ 12101/2020. | AIUSIMENL.....vovcveveeveriresvnssineee | 4.000 | 1,868 XXX (249) 1,868 XXX
037833 10 0 |APPLEORD | 10120/2020. | Various.. 136.000 32,142 XXX (145,774) | ... 160,702 | oo [ v | o 160,702 | oo | v 14,928 XXX
03965L 10 0 |HOWMET AEROSPACE ORD.......cccccoomrrrricn. .| 04/01/2020. | Various.. 100.000 285 XXX 3077 (792) 2285 XXX
04247X 10 2 |ARMSTRONG WORLD INDUSTRIES ORD .. 1 12/15/2020. | ITG INC XXX 1,410 48 1,458 XXX
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT | 12/28/2020. | UBS SECURITIES LLC.... XXX | e 16,506 [ o 21,854 | iorre 3,280 | i | s 8,588 | .. (5,388) | coorvrrcen | o 16,506 XXX
09062X 10 3 |BIOGEN ORD .. 1 10/20/2020. | ITG INC XXX 3,264 526 3,790 XXX
09857L 10 8 |BOOKING HOLDINGS ORD .1 12/15/2020. | ITG INC XXX e 1871 | 2,054 (183) 1,871 XXX
125269 10 0 |CF INDUSTRIES HOLDINGS ORD .| 12/15/2020. | ITG INC XXX 312 2,412 XXX
125581 80 1 |CIT GROUP ORD v | | 12/15/2020. [ ITG INC XXX 167 1,536 XXX
127686 10 3 | CAESARS ENTERTAINMENT ORD.......ccccvvveee .| 07/21/2020. | CORPORATE ACTION........cccooovruvcrirnns XXX (563) 1,409 XXX
143658 30 0 |CARNIVAL ORD .. 1 10/20/2020. | ITG INC XXX 831 4,999 XXX
149123 10 1 [CATERPILLAR ORD.....ccccvvmirerrrirerrerirrirerirnnes . 1 10/20/2020. | ITG INC XXX 48 4,036 XXX
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15135B 10 1 |CENTENE ORD......cooovuiriiireiieceieceireceiieceienas .. 1 02/01/2020. | Adjustment. 0.800 52 XXX 0 57 XXX
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD .. [12/15/2020. | ITG INC.....ooooovvveescveviieeenvissnnssiienns | 7.000 | 4,580 XXX (1,064) 2,331 XXX
16411R 20 8 |CHENIERE ENERGY ORD. .. [ 12/29/2020. | UBS SECURITIES LLC.... .100.000 XXX 68 6,175 XXX
166764 10 0 |CHEVRON ORD .| 12/15/2020. | ITG INC ....128.101 XXX (1,444) | oo | e, 13,994 XXX
171798 10 1 |CIMAREX ENERGY ORD .. [ 10/20/2020. [ ITG INC 22.000 XXX 1,042 2,197 XXX
17243V 10 2 |CINEMARK HOLDINGS ORD .. [ 12/15/2020. [ ITG INC 30.000 XXX 195 1,210 XXX
172967 42 4 |CITIGROUP ORD........ccooovimmviimiiiinriisneiieneiis + [12115/2020. [ ITGINC.....cvvvvierisnissnisseisssiisenn | 145.000 | oo 7,79 XXX (1,687) 9,897 XXX
200340 10 7 |COMERICA ORD .. [ 12/15/2020. [ ITG INC 40.000 2,112 XXX 22 2,892 XXX
200525 10 3 |COMMERCE BANCSHARES ORD.........cccccconr... .. [ 12/01/2020. | Adjustment 0.100 5 XXX XXX
20605P 10 1 |CONCHO RESOURCES ORD.... < [ 1211512020, | ITGINC..cooorseeeseesseese | 20.000 | .oovveenee. 1,234 XXX XXX
20825C 10 4 |CONOCOPHILLIPS ORD .. [10/20/2020. [ ITG INC 103.000 3.396 XXX XXX
22160K 10 5 |COSTCO WHOLESALE ORD [ 1211512020, | ITG INC...oovvvvenvcernnnessssssssiisrsnnes | 10.000 | covooerveeees 3,701 XXX XXX
232806 10 9 |CYPRESS SEMICONDUCTOR ORD.. .. | 04/16/2020. | CORPORATE ACTION........cocourvvieririrnns 90.000 2,147 XXX XXX
235851 10 2 | DANAHER ORD o [ 1201512020, | ITG INC..ooovvvevervvresivnsssvsssrssssiness | 8000 | 1788 XXX XXX
23918K 10 8 |DAVITA ORD .. | 04/17/2020. | CITIGROUP GLOBAL MARKETS INC..... 15.000 | ... 1,156 XXX XXX
25179M 10 3 |DEVON ENERGY ORD.......ccouvvvirrrrirnrrirriiennens .. [10/20/2020. [ ITG INC XXX XXX
252131 10 7 |DEXCOM ORD .. [ 12/15/2020. [ ITG INC XXX XXX
25278X 10 9 |DIAMONDBACK ENERGY ORD.........ccccoormmrrir .. [10/20/2020. [ ITG INC XXX XXX
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD............. .. [ 12/15/2020. [ ITG INC XXX XXX
257559 20 3 |DOMTAR ORD .1 12/15/2020. | ITG INC XXX XXX
265504 10 0 |DUNKIN BRANDS GROUP ORD .| 12/16/2020. | Not Available . 20.000 2130 XXX XXX
26614N 10 2 |DUPONT DE NEMOURS ORD... .. [ 12/15/2020. [ ITG INC 41.000 2,773 XXX XXX
26875P 10 1 |EOG RESOURCES ORD .. [10/20/2020. [ ITG INC 100.000 3652 XXX XXX
269246 40 1 |E TRADE FINANCIAL ORD | 10/02/2020. | VaHOUS....ovcevvvvrsvrseevesvrsserssressnss | 65.000 | 3,456 XXX XXX
278642 10 3 |EBAYORD.. .. | 07/16/2020. [ ITG INC 45.000 2,634 XXX XXX
28176E 10 8 |EDWARDS LIFESCIENCES ORD . | 06/01/2020. | Adjustment XXX XXX
29250N 10 5 |ENBRIDGE ORD 12/29/2020. | UBS SECURITIES LLC.... N 200.000 | oo 6,410 XXX . XXX
29273V 10 0 |ENERGY TRANSFER UNT. .. [ 12/29/2020. | UBS SECURITIES LLC.... I 11,193.000 69,180 XXX ol 110,909 XXX
29336T 10 0 |ENLINK MIDSTREAM COM UNT. .| 12/29/2020. | UBS SECURITIES LLC....ocooovvrvrrrcre | 10,349.250 | ..........37.542 XXX ... 102,420 XXX
29355A 10 7 |ENPHASE ENERGY ORD... o | 121572020, | ITG INC..ooovvveeesesssssinnnens | 8.000 | ..coovvvvenn 1,284 XXX XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT....... .. | 12/29/2020. | UBS SECURITIES LLC.......c.covvvvirrrrir 5,075.000 | ... 99,602 XXX o897 | o 442912 | (ABBY | 49,380 XXX
29444U 70 0 [EQUINIX REIT ORD < 121812020 | ITG INC..oooooiiiisivisisisisiinis | 7.000 | oo 4,857 XXX XXX
294600 10 1 |EQUITRANS MIDSTREAM ORD. .. [ 12/29/2020. | WELLS FARGO SECURITIES................. .600.000 | o 4,608 XXX XXX
30231G 10 2 |EXXON MOBIL ORD .. [ 12/15/2020. [ ITG INC ..318.000 13,776 XXX | 17486 | 22490 | o 2684 o 7,388 XXX
34959) 10 8 |FORTIVE ORD.... .. [ 10/09/2020. | Various 70.000 4,729 XXX XXX
36164V 30 5 |GCILIBERTY CLA ORD .. | 12/18/2020. | Various . 25.000 | ... 1,241 XXX XXX
369604 10 3 |GENERAL ELECTRIC ORD .. [ 12/15/2020. | Various N 496.000 | oo 3,771 XXX XXX
371927 10 4 |GENESIS ENERGY CLAUNT.... .. [ 12/29/2020. | UBS SECURITIES LLC o 3,600.000 | vvvvvoo.. 21,675 XXX 19260 | o 73728 | 31509 | L 85,977 XXX
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD.. .. [ 12/15/2020. [ ITG INC 48.000 521 XXX XXX
40416M 10 5 |HD SUPPLY HOLDINGS ORD .. | 12/24/2020. | CORPORATE ACTION.......ccooourvvieririrs 45.000 2520 XXX XXX
406216 10 1 |HALLIBURTON ORD......cccccommvirmmrirnmrirneiiinnienns .. [12/15/2020. | ITG INC 35.000 703 XXX - XXX
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD. |.. | 12/15/2020. | ITG INC 45.000 2,060 XXX (449) 2,286 I (V2L ] — (PP — 57 XXX
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
423452 10 1 |HELMERICH AND PAYNE ORD........cccooomurvunannns .. [10/20/2020. [ ITG INC 25.000 371 XXX 1,824 688 1,824 N (1,452) | . XXX
436106 10 8 |HOLLYFRONTIER ORD .. [ 10/20/2020. [ ITG INC 40.000 784 XXX 2,746 718 2,746 N (1,962) | . XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD.... .. [ 12/15/2020. [ ITG INC 28.000 6,009 XXX 3,657 (1,299) 3,657 XXX
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD.... .| 12/15/2020. | ITG INC 106.000 1518 XXX 304 2,271 XXX
44919P 50 8 |MATCH GROUP, INC ++ [ 07/01/2020. | VAMOUS......cvvvvvvarrvssseriisssesvissssnsiies | 20.000 | ..oovrrernnne 4,034 XXX (949) 4,034 XXX
45687V 10 6 |INGERSOLL RAND INC.. .. | 03/02/2020. | CORPORATE ACTION. 0.297 6 XXX 0 6 XXX
478160 10 4 |JOHNSON & JOHNSON ORD .. [10/20/2020. | ITG INC......ooovvvvennvissscvvsissnsesiiisnnns | 45.000 | oo 6,516 XXX (574) 5,990 XXX
494568 10 1 |KINDER MORGAN CL P ORD | 12129/2020. | Citigroup Global Markets Inc. NY........... | 2,800.000 | ......c.oo 38,149 XXX | 80,264 | 59,276 | oo (6,728) [ e | 12,284 | oo (19,012) | covvveeeeens | cereeeeree 40,264 | oo XXX
500255 10 4 |KOHL'S ORD .. | 10/20/2020. | ITG INC 35.000 727 XXX 700 2483 XXX
524901 10 5 |LEGG MASON ORD .. | 07/31/2020. | CORPORATE ACTION. XXX (60 659 XXX
530307 30 5 |LIBERTY BROADBAND SRS C ORD.. .. | 12/18/2020. | CORPORATE ACTION. XXX XXX
531172 10 4 |LIBERTY PROPERTY REIT ORD . 02/04/2020. | VAMIOUS....cccvvvvrererrverrssseeereesssneereessene XXX XXX
532457 10 8 |ELILILLY ORD .. [10/20/2020. [ ITG INC XXX XXX
54142L 10 9 |LOGMEIN ORD... .. | 08/31/2020. | CORPORATE ACTION.......ccvvvverrrirernnns XXX XXX
548661 10 7 |LOWE'S COMPANIES ORD........cccooumvimrrrirrriinnas .. [ 12/15/2020. [ ITG INC XXX XXX
55261F 10 4 |M&T BANK ORD .. [ 12/15/2020. [ ITG INC XXX XXX
55336V 10 0 |MPLX COM UNT. .. [ 12/29/2020. | RBC CAPITAL MARKETS XXX XXX
554382 10 1 |MACERICH REIT ORD... .. [10/20/2020. [ ITG INC XXX XXX
55616P 10 4 |MACYS ORD.....ooviverrrererirnererseressssescseseeenns .. [ 10/20/2020. [ ITG INC XXX XXX
55825T 10 3 |MADISON SQUARE GARDEN SPORT CL A ORD |.. | 04/17/2020. | Various XXX XXX
550080 10 6 |MAGELLAN MIDSTREAM PARTNERS UNT......... .| 12/29/2020. | UBS SECURITIES LLC....ococcvvrvrvrcre | 1.225.000 XXX XXX
565849 10 6 |MARATHON OIL ORD.... .. [ 10/20/2020. [ ITG INC 200.000 XXX XXX
57665R 10 6 |MATCH GROUP ORD o |+ 1 06/30/2020. | VAIIOUS........cocvrecerreiieierereceeieteee e 10.000 XXX XXX
57667L 10 7 |MATCH GROUP ORD.......cccocoommvvrrrrrvrrsrverssnenes .| 06/30/2020. | Adjustment 0.168 XXX XXX
579780 20 6 |MCCORMICK ORD .. [ 12/01/2020. | Various XXX XXX
594918 10 4 |MICROSOFT ORD.....ccccoommrirmmrirmririnnirnnnirnnies .. [ 07/16/2020. | ITG INC 45.000 9.159 XXX XXX
617446 44 8 | MORGAN STANLEY ORD .. | 04/17/2020. | CITIGROUP GLOBAL MARKETS INC..... 70.000 2678 XXX (338) 3,240 XXX
637071 10 1 |NATIONAL OILWELL VARCO ORD.... .. [10/20/2020. [ ITG INC 90.000 831 XXX 1,837 4,091 XXX
65339F 10 1 |NEXTERA ENERGY ORD .. 1 10/27/2020. | Various XXX 28.945 XXX
655044 10 5 |NOBLE ENERGY ORD .. [ 10/05/2020. | Various N 110.000 | oo 3,578 XXX 846 3578 XXX
655664 10 0 |NORDSTROM ORD .| 10/20/2020. | ITG INC 25.000 310 XXX 512 1,535 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD .. [ 10/20/2020. [ ITG INC 64.000 648 XXX 1,544 4,182 XXX
679580 10 0 |OLD DOMINION FREIGHT LINE ORD .. | 03/25/2020. | Adjustment. 0.500 62 XXX 477 32 XXX
682680 10 3 |ONEOK ORD. - [12129/2020. | UBS SECURITIES LLC....occooen | 500.000 | oo 18,968 XXX | 13,780 | oo 37,835 | rreon(5,951) | o | e 18,144 | ..o (L2011 I D 13,740 | oo XXX
68389X 10 5 |ORACLE ORD. .. | 04/17/2020. | CITIGROUP GLOBAL MARKETS INC...... | 90.000 | oo 4,881 XXX (426) 4,343 XXX
68902V 10 7 |OTIS WORLDWIDE ORD .| 04/03/2020. | CORPORATE ACTION....cc.ccocovvvrrrvcrrns 0500 n XXX 0 30 XXX
69318G 10 6 |PBF ENERGY CL AORD .. [ 10/20/2020. [ ITG INC 25.000 141 XXX 516 1,300 XXX
693475 10 5 |PNC FINANCIAL SERVICES GROUP ORD.......... | .. | 04/17/2020. | CITIGROUP GLOBAL MARKETS INC..... 35.000 3459 XXX | 4418 | 5587 | (1,169) (1,169) 4418 XXX
717081 10 3 |PFIZER ORD.....ccovvveercrrricincririisneneicsesnriiines o | 11/16/2020. | VArIOUS.....ooovvvvverrviviivissssssssesssisisiins | 1,217.000 | coovvve. 42,808 XXX | 42,808 | oo 47,682 | o, (4,874) (X721 R B 42,808 | .oooorrrricins XXX
718546 10 4 |PHILLIPS 66 ORD .. [10/20/2020. [ ITG INC 42.000 2,082 XXX | 3,505 | e 4879 | (1,174) (1,174) 3,505 XXX
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT......ccccccon.... .| 12/29/2020. | UBS SECURITIES LLC...ovvovvvvvcrciine | 825.000 | o 21,740 XX 22209 | 50853 | (10647 | 17,997 (28,644) | oo | 22,209 XXX
723787 10 7 |PIONEER NATURAL RESOURCE ORD............... .. [10/20/2020. | ITG INC......oooervrveerrerrversscvvssssnnssiiisnnns | 22.000 | oo 1,857 XXX 804 4,134 XXX
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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

o Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
726503 10 5 |PLAINS ALL AMERICAN PIPELINE UNT.............. .. | 12129/2020. | UBS SECURITIES LLC.......oovvoeviisemseeeenn | 4,100.000 XXX 75,399 3,690 XXX
72651A 20 7 |PLAINS GP HOLDINGS CLAORD........ccccoomnreven. .. | 12129/2020. | UBS SECURITIES LLC......ooovvvvivissmsennnnn | 4,000.000 XXX XXX
74164M 10 8 |PRIMERICA ORD .. | 07/16/2020. [ ITG INC 5.000 XXX XXX
74340W 10 3 |PROLOGIS REIT .. | 02/04/2020. | CORPORATE ACTION.......ccvvvverriirernnns 0.130 XXX XXX
74915M 10 0 |QURATE RETAIL SRS A ORD .. | 09/15/2020. | Various 100.000 XXX XXX
755111 50 7 |RAYTHEON ORD .. | 04/03/2020. | Various 49.000 XXX XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD... .. | 04/03/2020. | CORPORATE ACTION........c.ccoovvvvrrriirnne 0.405 20 XXX XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD.. .. [ 12/15/2020. [ ITG INC 32.000 585 XXX XXX
806857 10 8 |SCHLUMBERGER ORD .. [12/15/2020. | ITG INC 106.000 2432 XXX XXX
808513 10 5 | CHARLES SCHWAB ORD .. | 10/06/2020. | CORPORATE ACTION 0.440 17 XXX XXX
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT... .. | 12129/2020. | UBS SECURITIES LLC.... 2,000.000 20,042 XXX XXX
828806 10 9 |SIMON PROP GRP REIT ORD .. 10/20/2020. | ITG INC 73.000 | .oorrveenn 4,734 XXX XXX
848574 10 9 |SPIRIT AEROSYSTEMS HLDGS A ORD.... .. [10/20/2020. [ ITG INC 25.000 487 XXX XXX
855244 10 9 |STARBUCKS ORD .| 12/15/2020. | ITG INC 26.000 2723 XXX XXX
871658 10 3 | SYNCHRONY FINANCIAL ORD < [ 1211512020, | ITGINC..cooveeensenssense | 51.000 | .ooovoenee. 1,662 XXX XXX
87236Y 10 8 |TD AMERITRADE HOLDING ORD .. [ 10/06/2020. [ UNKNOWN.......covvvomrieinrinricnnisnies 65.000 2.373 XXX XXX
876030 10 7 |TAPESTRY ORD [ 10/20/2020. | ITG INC...oovvvvvvvrnivvrvnnssssssssisvissnnnes | LTl 1,339 XXX XXX
87612G 10 1 | TARGA RESOURCES ORD.........ccoevrerernrirerinens .. [12129/2020. [ VaFOUS.........cvvevreveererenerieseseesiienniiens | 2,550.000 | oo 65,183 XXX XXX
876664 10 3 | TAUBMAN CNTRREIT ORD.......cccoooommrrimiriirns .. [ 12/29/2020. | CORPORATE ACTION.......cccovvirrrrrrnnns 10.000 430 XXX XXX
87807B 10 7 |TC ENERGY ORD 12/29/2020. | UBS SECURITIES LLC.... 1 — 125.000 | covvveeenen. 5,145 XXX XXX
87918A 10 5 |TELADOC HEALTH ORD .. | 11/02/2020. | CORPORATE ACTION 0.328 59 XXX XXX
88023U 10 1 |TEMPUR SEALY INTERNATIONAL ORD... .. | 11/24/2020. | Various XXX XXX
88160R 10 1 |TESLA ORD .. | 08/31/2020. | Various XXX , XXX
883556 10 2 | THERMO FISHER SCIENTIFIC ORD .. | 12/15/2020. | ITG INC XXX (1,677) 1,897 XXX
902973 30 4 |USBANCORP ORD .. [ 12/15/2020. [ ITG INC XXX (72 | T B 12,996 XXX
907818 10 8 | UNION PACIFIC ORD. .. | 04/17/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX (2,316) 3,107 XXX
910047 10 9 |UNITED AIRLINES HOLDINGS ORD.. .. [ 12/15/2020. [ ITG INC . XXX (763) 2,144 XXX
912909 10 8 |US STEEL ORD .. | .- [ 12/15/2020. [ ITG INC 40.000 711 XXX 713 1,169 XXX
913017 10 9 |UNITED TECHNOLOGIES ORD............ccorrrrerrrre. | 04103/2020. | VAIOUS.....cccovvcverrrcrerrssvrsscsrmssseessins | 160000 | oo 18,608 XXX [CRR R E 18,698 XXX
92339V 10 0 |VEREIT ORD .. [ 12/18/2020. | Various 1,668 XXX (458) 1,668 XXX
92343V 10 4 |VERIZON COMMUNICATIONS ORD.........ccoconuur .. | 07/16/2020. [ ITG INC 4,160 XXX (1,000) 3,605 XXX
92556H 20 6 |VIACOMCBS CLB ORD.......cccooommmviiriiiriiinnes .. [10/20/2020. | ITG INC.....ooovorrrvveiennerisseenviissscviiiienns | 127.000 | o 3,499 XXX 1,846 7177 XXX
92556V 10 6 |VIATRIS ORD .| 11/17/2020. | CORPORATE ACTION........cocoormrriirnnens 0.004 0 XXX 0 0 XXX
92927K 10 2 |WABCO HOLDINGS ORD, 05/29/2020. | CORPORATE ACTION........coovvvvvvvimmmnrns | 10.000 XXX (205) 1,150 XXX
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD .. [10/20/2020. [ ITG INC 70.000 XXX 1,023 5,150 XXX
94946T 10 6 |WELLCARE HEALTH ORD [ 01/23/2020. | UNKNOWN....occcorvoescerscconssvnnssionn | 10.000 XXX (190) 3,112 XXX
949746 10 1 |WELLS FARGO ORD........ccccovrimmmrimmmrimrnriiiniis .. [10/20/2020. | ITG INC.....oovorrreverieennreersnensisssscsiiiinnns | 369.000 XXX ) XXX
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT. | .. | 12/29/2020. | Citigroup Global Markets Inc. NY......... | 1,999.625 XXX 48437 | 39373 | 31095 i | 52,331 ) .. XXX
969457 10 0 | WILLIAMS ORD .. [ 12/29/2020. | RBC CAPITAL MARKETS.........ccooummvviiene | . 4,800.000 XXX | 99,648 | 113,856 | 124,369 | e | 38,577 )| . XXX
98212B 10 3 |WPXENERGY ORD... .. | 10/20/2020. | ITG INC 90.000 XXX XXX
98919V 10 5 |ZAYO GROUP HOLDINGS ORD....c...ccooonmrvvrrrrrns .. | 03/09/2020. | CORPORATE ACTION....c.coovvrcvcmmvimen | 45.000 XXX XXX
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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 | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
98980L 10 1 |{ZOOM VIDEO COMMUNICATIONS CLA ORD.... |.. | 10/20/2020. | ITG INC 6.000 3284 XXX 0 1,495 ..1,788 XXX
G01767 10 5 |ALKERMES ORD.... C| 12/15/2020. | ITG INC 35.000 769 XXX 714 798 1,512 XXX
G0177J 10 8 |ALLERGAN ORD.... .| C| 05/08/2020. | Various, B 75.000 | oo 14,476 XXX | 13,399 | 14,338 TCGLS) ) T I 13,399 XXX
G1890L 10 7 |CAPRIHOLDINGS LTD.. C|10/20/2020. | ITG INC 30.000 658 XXX 1145 867 2012 XXX
G47791 10 1 | TRANE TECHNOLOGIES PLC... 03/02/2020. | VarIOUS.....vvvvvvrvresserrverevenssssssssssssnenen [ 57.000 | oovvorrrennn. 5,227 XXX | coeeeeenn5,227 | i, 7,576 | coooo.... [21510) | I (2,350) 5,227 XXX
G54050 10 2 |LAZARD CL A ORD 03/05/2020. | ITG INC 25.000 881 XXX (58) 942 XXX
G5960L 10 3 |MEDTRONIC ORD 12/15/2020. [ ITG INC 26.000 2.990 XXX (818) 2,132 XXX
H8817H 10 0 | TRANSOCEAN ORD... ..|C|10/20/2020. | ITG INC 100.000 81 XXX 731 1,419 XXX
N59465 10 9 |MYLAN ORD «+ | C 1012012020, | ITG INC.cvvvosovsvssssssssssssssisssssssssss | 120.000 | oo 1,841 XXX L2412 | .. . 1,742 4,154 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..............ooooooooooooiviinisiiisiiiiviiiiiiiiiisnsssssssisssisisiciiinnn | 1,199,792 XXX [ 1,202,386 | ........... 1,550,134 | ...... 506,459 | ...oo0 | 856,327 |......... (349,868) | .......ooooenen [ 1,202,386 XXX
9799997. Total - COMMON SOCKS = PAIt 4......oooooooiritii st | 1,199,792 XXX [.....1,202,386 | .........1,550,134 | ..... 506,459 | ..oovn0 | 856,327 |........ [T STs) | I—— 0 1,202,386 XXX
9799998 Total - Common Stocks - Summary Item from Part 5............ccccovvvverins s | 100,206 XXX 0 XXX
9799999. TOt@l = COMMON SHOCKS......oovvvvviviiiiiiiiiviiisisisisisis s riies bbb | 1,299,998 XXX |, 1,281,346 | ..........1,550,134 | ... 506,459 | ..occocerrennnn0 | 856,327 [ ........ (349,868) | ..ccooovvvvrn0 | i, 1,281,346 \ XXX
9899999. Total - Preferred and COMMON SHOCKS......oocccvvrsvvrsressrrssirsssiinss s | 1,299,998 XXX | 1,281,346 | ...........1,550,134 | ..... 506,459 | ...coocooen0 | 856,327 |......... (349,868)| .. 20 1,281,346 I 18,652 | ........ 18,652 | ....... 99,692 XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS...........c..corviiiriiieciiiiniins e | 10,872,801 XXX | 10,945,085 | ........11,105,733 | ...... 503,669 | ......(170,577) | ..... 856,327 | ......... [CPRIA15)) [— [V 10,682,201 | ..oovvereecnnd 0 ... 189,428 | ....... 189,428 | ..... 316,635 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

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 | inB./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.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
531229 12 8 |LIBERTY MEDIARTS.....ccoorviirervirrerrnns .. | 05/28/2020 [ VAIIOUS. .....ccovvrrrverrrrererrerisererssisserensenenes 06/04/2020 | Various dh [ [ | (V1 SUUURUTUURN VPRURPURRPOURRN FUOPOURPIURTPUUTORN ESOPPURPRRION (V1 ORI IV
OCCIDENTAL PETROLEUM
674599 16 2 |CORPORATION 07/06/2020 | Various. 09/17/2020 | Adjustment 0
872590 11 2 |TMOBILE US SUBSRTS........cccoosimunirenns .. | 06/24/2020 | Various. .1 07/22/2020 [ ITG INC......ovvviivsirininsnrnenissessnissnnnnns | eonsrssnnmssnnnnens L0 | aovinsnnsenssssessnssnnes | vonessesssnssssnenen ]| conseenn 0
3899999. Total - Bonds - Industrial and Miscellaneous..... 0 0 0 0 0
8399998. Total - Bonds . 0 0 0 0 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
APARTMENT INVST MGT CL AREIT
03748R 75 4 |ORD .. | 11/13/2020 | Not Available 12/01/2020 | Variious........... .10.000 310 | e 310 | o 310 0
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT.......... .. | 09/30/2020 | VAIIOUS........ooveurererrerireireisseissrieesineees 12/29/2020 | UBS SECURITIES LLC.....ccocooeverrrnerirenes | v 400.000 | ..coovvvvnneen 3,398 4,181 3,398 0
29273V 10 0 |ENERGY TRANSFER UNT. 09/30/2020 | WELLS FARGO SECURITIES................. 12/29/2020 | UBS SECURITIES LLC... 1,897 1,719 0
452907 10 8 |IMMUNOMEDICS ORD .. | 07/16/2020 | ITG INC 10/23/2020 | CORPORATE ACTION.... 4,840 2,284 0
49456B 10 1 |KINDER MORGAN CL P ORD........ccoo..c.. .. | 09/30/2020 | Citigroup Global Markets Inc. NY............. 12/29/2020 | Citigroup Global Markets Inc. NY........cc... | cce0eer..r100.000 | oocoorccnece. 1,362 1,253 0
539183 10 3 |LIVONGO HEALTH ORD 10/20/2020 | ITG INC, 10/30/2020 | Adjustment 1,294 1,294 0
55336V 10 0 |MPLX COMUNT 09/30/2020 | MORGAN STANLEY CO.......cccocevrveris 12/29/2020 | RBC CAPITAL MARKETS... 17,170 12,892 0
MAGELLAN MIDSTREAM PARTNERS
559080 10 6 |UNT .. | 09/30/2020 | MORGAN STANLEY CO. 12/29/2020 | UBS SECURITIES LLC 20,995 25,384 20,995 0
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT....... .. | 09/30/2020 | RBC CAPITAL MARKETS.. 12/29/2020 | UBS SECURITIES LLC... 10,540 9,419 0
726503 10 5 |PLAINS ALL AMERICAN PIPELINE UNT | .. | 09/30/2020 | J.P. MORGAN SECURITIES LLC... 12/29/2020 | UBS SECURITIES LLC... . 3,842 2,720 0
72651A 20 7 |PLAINS GP HOLDINGS CLAORD......... | .. | 09/30/2020 | J.P. MORGAN SECURITIES LLC 12/29/2020 | UBS SECURITIES LLC ..400.000 3,489 2,480 0
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT... | .. | 09/30/2020 | WELLS FARGO SECURITIES.... 12/29/2020 | UBS SECURITIES LLC... ,200.000 12,025 11,512 0
87162W 10 0 |SYNNEX ORD 12/01/2020 | ITG INC. 12/15/2020 | ITG INC 2,291 2,151 0
87612G 10 1 | TARGA RESOURCES ORD ..|.. | 09/30/2020 | WELLS FARGO SECURITIES.........cc...... 12/29/2020 | RBC CAPITAL MARKETS 11,580 6,534 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY Traded. ... ettt sttt snsentenensntensens | snsessssneans 78,961 | ............ 100,206 78,961 0 0 0 0
9799998. Total - Common Stocks............. ..100,206 78,961 0 0 0 0
9899999. Total - Preferred and Common Stocks s 100,206 78,961 0 0 0 0
9999999. Total - Bonds, Preferred and COMIMON STOCKS..........ccccciiiiiiiiiiis cveticteie ettt ettt es et s st et s s te b st et et s s et b s se s et s et e bbb ae s et en st et e b s ae s et es e s et b s aete s s sn s et s s sebesansesesesnsetesansesesennaetenans | suetesensesens 78,961 | ............ 100,271 78,961 0 0 0 0
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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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 3 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
Capstar. Brentwood, TN......c.ooiiiceieieieieecceeee et sn s eseaesebesesenens | everenes | ceeeened 0.13 632 769,029 [ XXX
The Bank of NY Mellon. Pittsburgh, PA. 694,708 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX 56,839 | XXX
0199999. Total - Open Depositorie: XXX XXX 632 1,520,576 | XXX
0399999. Total Cash on Deposit. XXX XXX 632 1,520,576 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX e 200 | XXX
0599999. Total Cash XXX XXX 632 1,520,776 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 2,171,625 |4. April 772,523 | 7. July. 700,239 | 10. October. 1,371,997
2. February 815,744 | 5. May. 1,187,969 |8. August 1,208,081 | 11. November. 1,120,335
3. March 1,006,566 | 6. June 1,034,000 | 9. September. 1,217,010 |12. December. 1,520,776

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 41 9 |FIRST AMER:TRS OBG V....ccccvvrurrrrerieririrerceiniin 10/01/2020. 0.010
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........cccociinininicisces
All Other Money Market Mutual Funds
316175 10 8 | FIDELITY IMMIGOVT LL.couiouiiuueiuseeiueisneeeseessesssessseesse st sssess s s s ss st s s8££ 8288488844888 b bR e b b i eee feEbee b s bbb e bbbttt | enbtesssenesaennas 12/31/2020. 0.010
94975P 40 5 | WELLSFARGO:GOVT MM L.ouieieiireisiesiseessisesessssssssssesesse s sesessssssss s sssss s ss st ss £ 8 e85 1882888888818 b e b s eebes Eaestes b b aenE ettt es 06/25/2019 0.010
8699999. Total - All Other Money Market Mutual Funds
8899999. Total - Cash Equivalents
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA i 0 1= S 0 1C s 1D e 0
TE e 0
2A . .0
3A . 0
4A . .0
5A . .0
6 .0

8¢3




Annual Statement for the year 2020 of the CO N S U ME RS | NSU RAN C E USA, IN C .

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona... . N . .
4. Arkansas.......c.coooenreneen AR [ B.... | Property & Casualty ettt tensenns | neteeaenses et st s etntns | eetesseeeeensens e st entennens | seeesaensesennenes 140,896 | ..o 150,559
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias (02 1 IV IR
8.  Delaware
9. District of Columbia
10.  Florida....
1. Georgia.. 41,896
12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts..
23.  Michigan....
24, Minnesota..
25, MISSISSIDPI. o vvvererrecerereerinreneee IS [ e sttt sttt snesres | festessessetantessesnesetenaentes | setsstentessenseentantensennnnes | aeresseeneenea
26.  Missouri. 1,340,189 ...1,393,630
27, MONEANA. ..o T i | e | eeieei ettt | deeneren et | setenenieneres
28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada. . . . . N .
30.  New Hampshire..........cccccoeuvvnanee NH | e . ettt | s | e | e | s
31 New Jersey....
32, New Mexico... . . N . .
33, New YOrK.....ooovrervrirceeineiennns . cetrteenierenenes | et | e | et enes | creenes
34, North Carolina.......cccoccrevrevrenenNC [ oo Boos | POPEIY & CASUAIY.......vveieiiiciicicice e 302,878 303,465
35. . . . . . ST SRRIORY VRN
36, ONI0...cooieriieieierieeeiens SO ROTRTIRPPIRN [SOTRTRRN 3,209,619 | cooovvivrrinnns 3,485,461 | oo | s
37.  Oklahoma..
38.  Oregon... . .
39.  Pennsylvania.........ccoorererniinnd PA | s | e . retrerreenenrietnnn | et nenees | s stsnenns | reseenssenen s ensesenas | oesenes
40.  Rhode Island
41.  South Carolina... . s . 140,765
42.  South Dakota..........ccovvurerrrirrenns . et | et | e | e | e
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
48, VEIMONE....ouivriecieriirrrreee VT i | ettt | etbets st ents | dottess ettt nes | eeteeb et | eriaees
47.  Virginia... . s 500,006 | .... 500,006
48.  Washington...........cooovrvierrennne . et tensienn | et snes | sesiesesssnssess e ssssntenes | eessssessessese st ensensesenns | ersenes
49.  West Virginia..
50.  Wisconsin
51, WYOMING....ovierereiceeiricereiens . ettt | s | e ennns | e | rerenes
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands.. .
57.  Canada......cuvmvirivinrirenns st nes | ersenees bt ents | st senes | seressess st enns | erbnes
58.  Aggregate Alien and Other.......... XXX XXX ] 0. . 0 0
59.  Total XXX XXX 3,209,619 | ....... 3,485,461 | ... 2,461,004 | ....cocovvenne 2,530,320
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0
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