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Annual Statement for the year 2020 of the IOWA MUTUAL |NSU RANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13

1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....

..2,281,768 34 | . 2,281,768 | ..2,281,768 34

1.02 All Other GOVEIMMENLS..........rvurereereeeeirereneieeseesssssesesessssssessesssssns | seesssessssessssenssnsnsens 0 [ s [ e | e 0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cocoveveieenncsnd 969,798 | .ooverirnne 14 | s 969,798 | ..o [ e 969,798 | .ooverirne 15
1.04 U.S. Political Subdivisions of States, Territories and

P0ssessions, GUAraNtEed.............cccuueveeveviveieieieesieeesesesessesesienes | cevveseiienns 1,323224 | ................. 2.0 [ 1,323,224 | oo [ e 1,323,224 | ... 2.0
1.05 U.S. Special Revenue and Special Assessment Obligations,

etc., Non-Guaranteed........... 12,459,218 12,459,218 | . 12,459,218
1.06 Industrial and Miscellaneous 10,925,551 | .o 16.2 | e 10,925,551 10,925,551

1.07 Hybrid SECUMHES. ......cvureeeeecerrereiecenere ettt
1.08 Parent, Subsidiaries and Affiliates....
1.09 SVO Identified FUNGS..........cooverierierieciee e
1.10 Unaffiliated Bank Loans

1.11 Total Long-Term Bonds
2. Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated).........ccorerrurrneeneneeincreieees

2.02 Parent, Subsidiaries and Affiliates...........c.coereerruneerrineneenenereiens

2.03 Total Preferred Stock

3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cccovvneeee 9,392,830 | .coocvrrrne 139 | 9,392,830 | .ovoveereririieieiriinns
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cccccoeveucnnee
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other
3.05 MUtUEI FUNGS......oooiiiinieiceee ettt eneees
3.06 Unit Investment Trusts..
3.07 CloSed-ENd FUNGS........ccuriieriieiiiniireireiseseise et iesseseseieeees
3.08 Total COMMON SLOCKS........ceurerrerreriineineireeiseisse e

4. Mortgage Loans Schedule B):
4.01 Farm Mortgages........
4.02 Residential Mortgages
4.03 Commercial Mortgages
4.04 Mezzanine Real Estate Loans..
4.05 Total Valuation AlIOWANCE............ocueuurireeriireierinieseieieissee e
4,06 Total Mortgage Loans..........ccocucveievieieicssisieessiese s sesnnns

5. Real Estate (Schedule A):
5.01 Properties Occupied by Company............
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale..........ccoceieeeieierseeiiesseseesessssssesessens | eessssssnnas 1,682,184
5.04 Total Real Estate 1,682,184

6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......ccoccoerrumrrenmriinnrinnsissssssssesssssssssesenss | eosnssennns (PRI K) ) — (1<) [— (2,192,393) [ ..o | eereisnienns (2,192,393)[ ...ovvvvrrenn. (3.3)
6.02 Cash Equivalents (Schedule E, Part 2).........c...cooeermreemmremmeeesnneeinnens [ covneeennnes 11,351,688 N I 11,351,688 | ..o [ v 11,351,688
6.03 Short-Term Investments (Schedule DA)..........c.cccvvveivnennes
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............

7. Contract Loans

8. Derivatives (SChedule DB).........ccccceeiveueiieireereseieisssssesesiessssssesesssssees | eonsssesssssssssesssessssins | sossesseeensd0i0 [ eniieiiesisiisisisniniins | [ e
9. Other Invested Assets (Schedule BA).........cccoceeinrneieinnseieiessissisens [ ceveeiieinns 4,640,159 | ..ooiviiereeen8.9 | eiiennih 616,128 [ oo | i

10. Receivables for SECUMHES. .........c..rwerrrirrirerierieriieessesssensiesesssesssees | oreseesesesseessseens 23 | eerirerenn0.0 [ 23 | | e
11. Securities Lending (Schedule DL, Part 1)........cccccvevvevenereriennereissiennens | eovessnsesssesssssesiesins | sonenesiennnnen0:0 | eveisniseieiseiseineisiies [ereeee XXX [ XXX
12. Other Invested Assets (Page 2, LiNe 11).......ccovveevceeeeeereceneenessneens Levesreeississesssssssssnenes Lovsneererisneered0i0 Lo Liveieiisissisesesessisenins | sesressssssesisssnsesnnad
13, Total INVested ASSELS.........ccuirriririrssisireree s | seseeseseess 67,399,807 |.............100.0 | ............66,563,591 | ...ccooovrviinincnann0 [
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Annual Statement for the year 2020 of the IOWA MUTUAL |NSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHION YEAI..........c.cuiiueiecieiieiiscte ettt bbbt bbb s bbb bbb bbb s bbbt b 1,797,416
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccooueiriieieireiee st 0
3. Current year change in encumbrances:

31 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt st 0
4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........cuiiuiieieieeieie ettt bbb bbb bbbttt
5. Deduct amounts received on disposals, Part 3, COIUMN 15..........cciiiic et s s bbb bbb bbbttt
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15........uiuiirireiiieiiieriieesi s sttt

6.2 Totals, Part 3, COIUMN 13.......cuiiririierisieriieesi sttt 0
7. Deduct current year's other-than-temporary impairment recognized:

74 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10. ...t 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...t 115,232

8.2 Totals, Part 3, COIUMN O.....ooviueiiieieierieeeis ittt 115,232
9. Book/adjusted carrying value at end of current period (LINES 142+ 3+4-5+8-T-8).........cocvvivrireieieiiesie sttt sttt st s st bbb enee 1,682,185
10.  Deduct total NONAAMIEA @MOUNS............rveeuriirriiieeisresieeeseeseesesssess st 812,185
11. Statement value at end of current period (LiNe 9 MINUS LINE 10)..........coiiiiiriiirirciceeie ettt et et b st es b en s ettt n s 870,000

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 OF PHIOT YT ..........cvururirririerrerieineire ettt st essssssesnns
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiruririrrrnierssse ettt ssessnen

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........ccvuerrririninrirrinenenresesssssssese s sessessenens 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 2.ttt sttt bbb bbbt nee s e

3.2 Totals, Part 3, COIUMN ..ottt bbb bbbt bbbt nee e 0
4. ACCTUAL OF GISCOUNL.......veuveeieeeiie ettt bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.......ouivieiieicteie ettt st bbb bbbt a st enann

52 Totals, Part 3, COMMN 8. NNE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccovvvrvrinrnrrrcerecenn J o N IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 15...........coiiiieeese ettt bbbt bbbttt s b
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES.........vuruuririirrirrerre ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........ouiiiieiece ettt bbbt bbb aen

9.2 Totals, Part 3, COIUMN 13 ...ttt sttt ettt s et s sttt s s s b s st e s s sea et snas b s s esaesnans 0
10. Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 17 ...ttt ettt sttt a bbb s ettt a e et a bt s et s s bt es s set s snabanes

10.2  Totals, Part 3, COIUMN 10........ciiiiiieiieiciiteie ettt sttt bbbttt baes 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........ccccocvireiiereiirircicsineeeeses s 0
12, TOtal VAlUBLION GIIOWANCE.........ceuieriiiiciecieeie etk
13, SUDLOLAI (LINE 11 PIUS LINE 12)...e.vuiveiveiieicieiieictete ettt sttt a sttt bbb s 2 st b8t bbb s A4 bbb s bbb bbb sttt 0
14, Deduct total NONAAMILIEA GMOUNTS...........cuuiiiiiiiiiiii et s
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)......c.ciuiieiiiiiieieicieesie sttt ssenas 0
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Annual Statement for the year 2020 of the IOWA M UTUAL |N S U RAN C E COM PANY
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI.........c..ccucieireiicieieiiee ettt ettt bbb e s bbb bbb s bbbt
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuiueieiriireeesse ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceveiiieiniseiee st 188,617

4,524,842

188,617

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12

Accrual of discount

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...ttt ettt s et et a s s b s s ba st a et s st s st et en e s banen (73,300)
5.2 Totals, Part 3, COIMN 9.ttt bbb bbb

(73,300)

Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19.........cuiiiiieieiieieieisetee ettt sttt b s sttt s et b es b st b b e st en bt bbb s et s et s st en st nen
Deduct amounts received on disposals, Part 3, COIUMN 16.............ccvieiireieiscsee sttt bbbt st bbbt n st
Deduct amortization of premium and AEPIECIAHON. ..........c.cvcvieieeecce ettt ettt s et a s e s e s et et a et et b s s s et e s st en s
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 7.ttt

9.2 Totals, Part 3, COIUMN 14.........oiiriieieiresiees sttt

Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........ovieieissiceie ettt bbbt b s
10.2 Totals, Part 3, COIUMN T1.....iicieisseeie ettt

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...........cceeviirrirereiriiesieieisere et es st s st s s s ssesassnaas

Deduct total NONAAMILEE GMOUNES.........cc.eiierieieiesissie ettt s s s e8RS st en b s

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

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI.........c..ccucieiriieieisitete ettt bbb bbbt bbb a st

Cost of bonds and stocks acquUIred, Part 3, COIUMN 7..........c.iiueiiesiee ettt ettt R s bbbttt een

Accrual of discount

Unrealized valuation increase (decrease):

A P, COIUMN 12, .ot

4.2 Part2, SECtON 1, COIUMN 15.......oiiiireiiiieriereieesi st

4.3 Part2, SECtON 2, COIUMN 3.ttt b bbb 2,044,123
44 Partd, COIUMN T .ot ss st 918,890

4,640,159

24,031

4,616,128

54,904,407

4,880,875

28,347

2,963,013

Total gain (I0ss) on disposals, Part 4, COIUMN 19..........ccuiiiieiieieieseies ettt bbb s bbb bbbt bbb es st
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.ttt bbb saenna
Deduct amMOrtiZation Of PIEMIUM............ccuiieieiirciicieesstc ettt s s bbb s s bRt a bbbt
Total foreign exchange change in book/adjusted carrying value:

8.1 PArt 1, COMUMN 15, bR

8.2 Part2, SECHON 1, COIUMN 19. ...t

8.3 Part 2, SECtON 2, COIUMN 16..........vviirireiriierieeiiresie st es s

84 Part 4, COIUMN 15......oouiiriiieeiieeriesei s bR

345,676

9,824,271

207,971

Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14...............
9.2 Part2, Section 1, Column 17...
9.3 Part2, SECtON 2, COIUMN 4.t 38,542
04 Partd, COIUMN 13 ..ot cetseee e stk 1,133,389

1,171,931

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cvveeeveiicreeeieeeseeeeesee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9110)..........ccceveieriireisieiiesie sttt st et s e s s s s sssessesnnas
Deduct total NONAAMILEEA AMOUNES..........c.cieieiciiie ettt ettt a ettt s bbb s s s st s et b b b s e bbbt et es st s s s s e seesaes

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.cviuieiieeiciieieeeieteeisss sttt tes bbbt b st b s et s bt es st en s see s sanaenes

Si03
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Annual Statement for the year 2020 of the IOWA M UTUAL |N S U RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovvveevcrrvces | worveevrneerirecienenns 2,281,768 | oo 2,310,324 | oo 2,285,157 | oo 2,279,385
Governments (Including all obligations A 07 - o O O PO OO OE OO oT PO PPN
guaranteed by governments) 3. Other COUNMMIES.....c.ovuiviriiiiies | oiiiiiesieissiesesieisssssiesesssisnes | esserssssssssassessssssessessssessesss | essesssssssessesssssssessesssssssassenss | esssssssessesssnsassessessssessessesas
4. TotalS....oieiisessnisisiens | e 2,281,768 | oo 2,310,324 | oo 2,285,157 | ooviririernninnaas 2,279,385
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...cocieceeiieiicseieies | e 969,798 | ..o 1,018,480 | oo 1,027,505 | oo 925,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS...cooieeiiiesieeieisieis | e 1,323,224 | oo 1,407,163 | oo 1,393,121 | oo 1,290,000
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........... 12,459,218
Industrial and Miscellaneous, 8. United States... 10,380,088
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada........ 271,584
and Hybrid Securities (Unaffiliated) 10. Other Countries ...273,879
11. Totals............... 10,925,552
Parent, Subsidiaries and Affiliates 12, TOtAIS. ..o | i | oo
13. Total Bonds.......cocoevvueenrererenne | covveriicicinnen, 27,959,559
PREFERRED STOCKS 14, UNHEA SEALES......veveveriieies [ e | roresieses e esssessiene | cessressesssesss s esssenees
Industrial and Miscellaneous (Unaffiliated) 15, CaANAUA. ... | ceereieeieesssees st sssssenes | sesessessessnsss st st enssenres | eetsessess st ettt enenees
16. Other COUMTIES........urveuurrruene [ erereresrrmesseressnnsnssesssnesnenes | vonenesssesssnssssessssssssensssssssnane | cosssmssssssssssnssssssssssssssssnees
17, TOtAIS...cveveieiriririi e | ceveenieneenieneeneenesneenees 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TORAIS. .. | | st | crssssisse s
19. Total Preferred Stocks......ue. | covivniiniiiniiniincincincienad 0 [ oo [0 0
COMMON STOCKS 20. United States........c.couvrerevrernes | cevvverrirerrincnenns 14,829,451 | oo 14,829,451 | oo 10,003,248
Industrial and Miscellaneous (Unaffiliated) 21, CaNAda......coeeeeees | s 9,745 | oo 9,745 | oo 4,207
22. Other Countries. ......couveerreen | ceerrenreenseresneenns 304,656 | ...oovvercrrernennienns 304,656 | ...veereirirniniinans 172,754
23, TOtalS..c.eoereecreerrescresenessnees | cevesnisssnesenenns 15,143,852 | .oooovvvirniriens 15,143,852 | oo, 10,180,209
Parent, Subsidiaries and Affiliates 24, Totals.......coocvsrsriiniiniiniini | v 8,814,735 | ..o 8,814,735 | ..o 8,002,572
25. Total Common Stocks......... | cccoevrrrrnnnnnne 23,958,587 | ....ccovevvren 23,958,587 | ..ooovvvern 18,182,781
26. Total StoCKS..ouuurusmmmsmssssssnsns | corvvrrinariinnienn: 23,958,587 | .oovvivrrriieiennns 23,958,587 | ..ovovrirririis 18,182,781
27. Total Bonds and Stocks...... | ...ccccccvvvrnnnnne 51,918,146 | ...covvvevnee 54,471,219 | oo 46,767,733
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Annual Statement for the year 2020 of the |0WA M UTUAL I N S U RAN C E CO M PANY

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

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
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
T NAIC 1o esssssesssensessssssens | ennrennennennn2y 149,315 | i 103,761 | 025,633 | 03,058 [ e e e XX K [0 2,281,768 [ 8.2
1.2 NAIC 2.t bssens | sresssssssesessssssessesnntes | sressessssessessssastessesantes | sresnssessesesestesessnsenes | resessenensessnessessssenes | eesenensessessnensessnsenies | seerserne e X Kurernnenrenns | seserenrersersnensensensns0 | erereniennenenen 0.0
1.3 NAIC 3t bessens | sressstsssene st s nsnnnntes | sesesnssenesnntantesntentes | sreensiensesssestesennsennes | resessenenssssssenesnssnnses | seesensenessesnnsensessesenes | serserne e XK Kurernnrenrenns | sernerenersersnensensernns0 | erereniensnnennen 0.0
14
1.5
1.6
1.7

21
22
23
24
25
26
2.7

GoIs

3.1
3.2
3.3
3.4
35
3.6
3.7

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2020 of the |0WA MUTUAL INSURANCE COMPANY
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 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
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)
6.1 NAIC 1... 199,754 |.... 2,749,682 ..4,977,262 361,548 ...746,150 XXX.. ..9,034,396 |.. 32.3 .11,148,368 |.... 34.9 ..7,939,375 |.. .1,095,022

................. 891,145

408,645

310,735

.......... XXX
XXX

XXX

XXX
XXX

............... 1,689,479

XXX

12,837,847

XXX
XXX
XXX
XXX
XXX
XXX

XXX

XXX
XXX..

Unaffiliated Bank Loans
NAIC 1

NAIC 2
NAIC 3
NAIC 4
NAIC 5
NAIC 6

10.1
10.2
10.3
10.4
10.5
10.6

10.7 Totals
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Annual Statement for the year 2020 of the |0WA M UTUAL I N S U RAN C E CO M PANY

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

1
1 Year
or Less

NAIC Designation

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col.
Prior Year

8

1
Total
Publicly Traded

12
Total
Privately Placed (a)

111
11.2
113
11.4
115
11.6
1.7
11.8

Total Bonds Current Year

............. 10,941,043
................. 891,145

............... 9,859,307
................. 183,793

................. 866,034
................. 408,645

............... 1,192,836
................. 310,735

............. 26,068,404
............... 1,794,318
...96,838

............. 24,973,382
............... 1,745,690

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

......................... 4.6

1,274,679 | ...

. 1,143,649
......................... 4.1

121
12.2
12.3
12.4
125
12.6
12.7
12.8

Total Bonds Prior Year

............. 14,276,357
..290,521

............. 10,410,256
679,249

............... 1,184,213
136,502

............... 1,065,303

...583,207 | ...

............. 30,276,709
1,689,479

............. 28,758,242
..1,591,151

............... 1,518,467
..98,328

Line 12.7 as a % of Col. 9.........

......................... 4.1

1,320,714 ...

131
132
133
134
135
13.6
13.7
138
13.9

Total Publicly Traded Bonds

............. 10,867,477
842,517

................. 866,034
....408,645

............. 28,758,242
............... 1,591,151

............. 24,973,382
............... 1,745,690

..96,838 |..

Line 13.7asa % of Col. 7.....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11.

............. 11,709,994
. A437
41.9

............... 1,274,679
.48

14.1
14.2
143
14.4
14.5
14.6
14.7
14.8
14.9

Total Privately Placed Bonds

................... 73,566
...48,627

................... 69,496
. ..6.1
......................... 0.2

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

................. 122,193
. 107
......................... 04

................. 951,959
..83.2
......................... 34

............... 1,143,649
...100.0

Includes $.....896,928 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes $.....121,269 current year of bonds with Z designations and $.....101,862 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
Includes §.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5GI designations and $.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

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

.0

NAIC 2§.......... 0;

NAIC3S......... 0;

NAIC48§........ ;

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

NAICES.......... 0.



Annual Statement for the year 2020 of the |0WA MUTUAL INSURANCE COMPANY
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 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

. U.S. Governments
1.01 Issuer Obligations 2,100,072 2,100,072 . 2,976,637 . 2,100,072
1.02 Residential Mortgage-Backed Securities... . . . . . . . ..181,696 | . ..245,888 . ..181,696 |.
1.03 Commercial Mortgage-Backed Securities
1.04 Other Loan-Backed and Structured Securities..
1.05

2.01
2.02
2.03
2.04
2.05

3.01
3.02
3.03
3.04
3.05

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities

4.04 Other Loan-Backed and Structured SECUMHIES. ........covvvrveeriririeiriins [ erririensnniensssiaries | srinisssisnsrsssnsnsnns | ierssreesssssesssseesssnies | eorserssssssnssssssssesseess | nnesesnsssseessessssnseane | seseenness KKusarseesnnans
4.05 TOtAlS.......coeieiiiieieiisieiessene st seiseisssenessssenessssensenssssssenensensns | erssrsnensensesnensesnsd | orveieisniense 839,204 | iiiiiiieinnnnn393,079 | viviiieieneenn50,000 | v, 80,890 | .......... XXX e
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Obligations 349,107 | 361,025 | .......... ) 0.9 I
5.02 Residential Mortgage-Backed Securities 102,320 | 4771 | XXX

5.03 Commercial Mortgage-Backed Securities
5.04 Other Loan-Backed and Structured Securities.. . 108,685 |...
5.05 TOalS.......ooviviririieiecceie e nenssienesssnssienens | eeneenieeneens 800,115 [ iiiiiiiinnad 6,428,548

.108,685

. .110,430
............ 12,459,218

. .108,685 |.
............ 14,089,674

............ 12,459,218

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

6.03 Commercial Mortgage-Backed SECURtIEs............ccovirrieriieiiees | cevereiriiieienns 27,055 o DIATTT | 2,294,830 [ | e | e e XX e | e 2,836,462 | ..cooovvvvveren 101 [ 2,898,272 | oo 2,589,741 | 246,721
6.04 Other Loan-Backed and Structured Securities.. . 233,790 | .. . v XXX ..413,395 ...1,225,210 . 100,835
6.05 TOtAlS.......ciririeiiiirieieissieieseisssnensisssenessssensesssssssessenssssssensessssenenses | anversensnsnnsens 199,794 | tiiiiriinns 3,640,826 |.............5,257,893 | ................770,193 | ..............1,056,885 | ... XXX.s0ooeeivie [ 0000 10,925,552 | 391 | 12,837,847 | ..oocveeevn 402 9,781,903 | 1,143,649

. 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..
705 TOtAIS. .. cvicriiiti | e

. 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...
8.07 TOtAIS......ccvireriiiiieiiicesicie ettt nenerenensnsenenss | eresseresineressnnrenns




Annual Statement for the year 2020 of the |0WA M UTUAL I N S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 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. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued...
10.02 Unaffiliated Bank Loans - Acquired...
10.03 Totals

.0

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...

.............. 2,481,410 |.............9,724,971
...528,021 |. 1,249,964 | ...
27,055 |.

.............. 1,169,301 |..............1,498,800 | ... XXX.oooivoiiinns | cerneennn 22,313,041
..... 105,378 L4171 ...2,287,976

............ 21,516,949
...2,287,976

11.03 Commercial Mortgage-Backed Securities. S4TTT | ieieiien2,294,630 | o0 | e, 2,836,462 2,589,741 |.
11.04 Other Loan-Backed and Structured Securities.. - 172,699 |. 342,475 | .. ..522,080 .421,245 |.
11.05 SVO Identified FUNAS.........ccoerivrreieneeieeeeeesieenssnenssnenens | erveeee XXX v XX e | . JEO TR RRRRORUN | N ISR 0
11.06 Affiliated Bank LOANS..........cccovvveveiireiriieicieicieies et snsesesnens | evsssesssssessssssnsesns (0 IO 0 {0 e 0 0 et XXX [ e
11.07 Unaffiliated Bank LOANS........c..c.euiiriieiiiiieieieiceie e | sresseisssessesssssssessens [V I 0 [ o0 [0 |0 Lt XX | e

11.08
11.09 Line 11.08 as a % of Col. 7.......

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.

.............. 2,033,646 | ............11,643,242
............................... 1,989,296

196,544 | ... 1,608,305 | .......... ), 9,9, GO R XXX
LD28170 | 40,205 | oo XKX e e XK

374,306

12,08 TOtAIS. . ...cvvvieeiiiiieiessie ettt 1,320,714 | .o 1,648,510
12.09 Line 12.08 @s @ % 0Of COL 9......ouivivieiiiiiieiicieceie et | evsisissiessienias 105 | oo, 456 | oo, 347 | i, L I T 5.2

13. Total Publicly Traded Bonds
13.01 IsSUEr ODIGAtIONS............cviveieciiieieictece et | eveieniesans 2,481,410 |.............. 9,627,210 |...ccvvueen 6,740,228 |.............. 1,169,301 |.....c........ 1,498,800 | .......... ) 0.9 NN IR 21,516,949 | oo 0 e 22,525,705 | .ooovoeieieieiae 5 21,516,949
13.02 Residential Mortgage-Backed SeCUNtIES..........ocvvvrereurieieiesieienns 528,021 1,249,964 |...cooviinne .105,378 2,287,976 2 | 4,260,452 . 2,287,976
13.03 Commercial Mortgage-Backed Securities 27,055 |. 2,589,741 2,601,902 | .... A 2,589,741
13.04 Other Loan-Backed and Structured Securities 103,203 | .o 318,043 [ o e | s | e KKK e [ 421,245 1l 15 [ 961,333
13.05 SVO Identified FUNAS.........ccccoiieririreiierieeeeeseeenseesiesnnes | eveenen e XXX i

13.06 Affiliated Bank Loans
13.07 Unaffiliated Bank Loans.

13,08 TOtAIS...... ettt | ceennesennens 3,139,689 |...........11,709,9%4 | .............. 9,187,978 |....ccev.e.. 1,274,679 |.............. 1,503,570
13.09 Line 13.08 as a % of Col. 7... AT L343 B8 | s 5.6
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11 32,9 | s 46 | oo, 5.4
14. Total Privately Placed Bonds
14.01 IsSUEK OblIGAtioNS.........ceevriveiririeieiiesise e ssesessssssesessssesenns | srsssesessssesesssssssssnsenes | ervnneensnrennsns T, 107 [ riiiiireeni898,332 | v e | v ). 0. G DU 796,093
14.02 Residential Mortgage-Backed SECUMHES. ..........cvuerririeririeieiieiniies | vreeeissiesieieiesenenies | sevessssesesssssssesesssses | osseressessssessessssesiess | ressessssessessssssesesnnss | eonsssessessssessessssesess | sessssenns XXX | e 0 .
14.03 Commercial Mortgage-Backed SECUMLIES............cceevierieeeiiieniiiiens | cveeeiiseessessnienes | cereennsssssneesnnsnnenes | eeenrnnnerennsn 280,721 | itiisiiiesiceeiieeies | evesseesseesseieenss | eneeeens D00, G DR 246,721 e N 296,370 | covevereeeeeen09 [ XXX e [ 246,721
14.04 Other Loan-Backed and Structured Securities.. ol .69,496 W24433 | 6,906 |. . XXX ..100,835 | .... 04 1. ..374,306 100,835

14.05 SVO Identified Funds............cccovvvverernae . v [ XXX . v [ XXX reverereenes | e | e .0
14.06 Affiliated Bank Loans..... . . . . o . 0
14.07 Unaffiliated Bank LOANS...........cccovurueiiieiriiinieiceisseesiseeseesissseiesens | sesssesessssesssssssssnsnsenas s [RSTRRRRR JPo e e | . | e .0
14.08 Totals........ocoevrvreerrirernnnns .69,496 |..... . ..951,959 e 1,143,649
14.09 Line 14.08 asa % 0f Col. 7......cooevviireniirninns ol 6.1 ... . .83.2 100.0
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11...........ccccevrreceeies | covvrveinvriniereene0.2 | o084 | i34 | 00 | e 00 | 0.0 | i L b XXX e ek XXX e e b XXX i etk XXX e | e 4.1
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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, SI14
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Annual Statement for the year 2020 of the |0WA M UTUAL I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PrOT YEAI..........cccceiviivciiiieeiee e

2. Cost of cash equivalents acquired

3. ACCIUAL O QISCOUNL.......ocvevieiecictcte ettt ettt a et bbb et bt n s n s sees

4. Unrealized valuation iNCrEaSE (ABCTEASE)..........vururrererrirrereireesreeeeseesestsssssesessesssssssssesssssssssessessessssssessessessssssessessassssssesae

5. Total gain (I0SS) ON QISPOSAIS..........cererruurirrieieeieis ettt as st s st ss st et ss ettt ente

6. Deduct consideration received on disposals

7. Deduct amortization of premium

8. Total foreign exchange change in book/adjusted Carrying ValUE............cceveuieieiiiniieesesse s

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

.......................................................... 3,689,712

36,060,112

10. Book/adjusted carrying value at end of current period (LINES 142+3+4+5-8-T+8-9)..........ccccecvrreireiiereierierieeseeeseesssssesenes | evevssisisss st esses s ses s seseen 11,351,888 | v s 0 | oo 11,351,888 | ..o s 0
11. Deduct total NONAAMItIEA AMOUNLS...........cccoiieiiiciiieiicts ettt b s a s ss s b s b s s e s s sssetess | 4sesesessssssesssesessssesesasseb et s sese b s st et s snseten st et ensnaees 0 | ittt ettt n et ns et s nseaensnsetes | eretesssetesnsesessssetesassesesssetebensesesessesebessetesessnsetennne | 4esehetessesessissetesast et et e et b et b et e et et s st et eneae s st enns
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......cviueierireieiciieisi ettt essssaesesssssss s ssssssnsessssss | aessesssssssssssssssssessesssssssessssssessessssnsans 11,351,888 | oo 0 ] o 11,351,888 | ..ot 0
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Annual Statement for the year 2020 of the |0WA M UTUAL I N S U RAN C E CO M PANY

SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B./A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

Properties Held for Sale
2 story & basement brick office building and 2 additions, (50 x 120') and (35' x 70'),
occupied by reporting entity .1 03/08/1924. | 08/26/2019. ...5,184,109 |..... 1,635,433 ..870,000 .115,232 299,000
Empty Lot 12/29/2005. | 08/26/2019. | ..... 25,000 |..... 25,000 | coveurererereereeininens | seerrenenieniessensns | e | coesssesenssesness |0 [ | | e 541
Empty Lot 02/14/2011.1 08/26/2019. | .....ovvvvrrence 30,201 |..... 20,751 | e | e | | |0 i | | 556
0599999. Total - Properties Held for Sale.. 5,239,309 1,682,184 ..870,000 .115,232 0 0 300,097
0699999. Totals 5,239,309 1,682,184 ..870,000 ..115,232 0 0 300,097
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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

E02, E03, EO4, E05, E06
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Annual Statement for the year 2020 of the |0WA M UTUAL I N S U RAN C E CO M PANY

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

1 2 3 Location 6 7 8 9 10 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.........c..cccovvves | voveveinniininns 082412017 | ..oocvvevr | v 2,173,742 | .......... 2,219,970 | ......... 2,219,970 93,212 | v [ 0.200
Crescent Senior Secured Floating Rate Fund.............. | ...c..... DOVEr..oooeivcieieicenn DE...... Crescent Capital Group LP..........ccoovrvrirnnnnee. 05/01/2007 ... 2,345,158 2,396,158 2,396,158 . 95,405 | oo | e 1.490
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated. .........ccooeiiiiiiiniinissseins | e 4,518,900 | ........... 4,616,128 | ......... 4,616,128 | .........(91,389) | ...cooovvveeene0 | v [ veieiciecen0 | 0 | 188,617 | .coovvveveirnn. 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated
IMARG LLC 90% Membership................ooooooe [ | DEWitt oo [IA....... | Formed Partnership......ooceccscesesmmssssss | cosesmsees | 0101/1999] s 900 24,031 224031 [ e I T e e e e - 90.000
2699999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated...........ccooviiiininiiiise s 900 24,031 | .o 24031 | e 18,089 .. 0] [ I 0 XXX
4899999, SUDOLAL = UNAFFIIIEA. ...ttt f k£ E o8k ££EE  £H L8 o884 £ 884 £EE£EE L848R EEE LR EE Rkttt | seesisneeacd 4,518,900 | ........... 4,616,128 | ......... 4,616,128 | ......... (91,389) | ..ocvevrenrinn (1 (U] [P (O (V) I 188,617 | ovvvvresciinriana 0 XXX
4999999. Subtotal = AFfIIBEA. ... .cvvieeiieiieii s 900 24,031 XXX
5099999, TOAIS......vvuvvurerseesseeseesseisseeese st ss s ee e85 8488848888 E Rk R AR ERieER SRR AR LRSS R ARkttt | senranniead 4,519,800 | ........... 4,640,159 188,617 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
TA 0 TB 0 1C s 0 D 0 1E 0 1F 0 16 e 0
2A 0 2B s 0 2C s 0
A 0 BB s 0 3C 0
AA 0 AB e 0 AC 0
BA i 0 BB s 0 BC s 0
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Annual Statement for the year 2020 of the |0WA M UTUAL I N S U RAN C E CO M PANY

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

1 2 Location 5 6 7 8 9 10 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 |Amount 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..... PA Aberdeen Asset Management INC...........cvverrinrnininenssee e 0812412017 | cooveereeeereies | eereereeeeieeeineireiseeeeinseenns | erreessensssseeeennens 93,212 | .. 0.200
Crescent Senior Secured Floating Rate FUNd...........ccooiiiniiniiiiiiniississienssisninns Dover, DE Crescent Capital Group LP. 05/01/2007. | ..oovoevvnvins | s | v 95,405 | ..o | s 1.490
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated 188,617 XXX
4899999. SUbLOtAl = UNGMfIIAIEH. ...........coveveieiieieiiieie ettt enaene enseniesnsanes L0 ... 188,617 . XXX
5099999, TOAIS.........veverereesseieeieeieeee et es etttk e ket Rieee HEseeEseLEs R R E R e R e e LR s R LR LRk R R eet | SL41eLt LR LR LR AR ARttt || ebient ettt (V] [ 188,617 | ovvvevrerirecerceierinerina 0 XXX
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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

11

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
B./A.C.V.
(9+10-11+12)

14

Total Foreign
Exchange
Change in
B./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
o Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
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U.S. Government - Issuer Obligations
912828  S2 7 [UNITED STATES TREASURY .......coiviririeiieiieirieicseieseteie s nienas ‘ SD.. | . ‘ ............ ‘ TA i | i 2,100,663 |...100.500 2,110,500 2,100,000 2,100,072 | ..o | v (143) [ ovvrcernniciens [ oo s 1125 |...... 1118 [IDe | i 65 | . 23,625 | 09/26/2016. | 06/30/2021.
0199999. U.S. Government - ISSUET ODIGAtIONS. ......c.uruuirsereeressresieisssrs s ettt | eesenesseses 2,100,663 XXX 2,110,500 2,100,000 2,100,072 | oo | i, (143) 0 0 XXX XXX XXX | e 65 | .o 23,625 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202C R2 1 |G2002305- RMBS ...115.199 1,241 1,077 e LLOTT [ [ v [ e [ v 8.000 |...... 7.899 |MON... 09/03/1996. | 10/20/2026.
36202C UV 3 |G2 002396 - RMBS ..114.924 1,029 895 895 | oo [ e [ e [ e | aeee 7.500 |...... 7.407 |MON... 03/07/1997. | 03/20/2027.
36202C UW 1 |G2 002397 - RMBS ...111.651 532 477 476 ((0)]] FSEORTRTORTIN ISR IOV 8.000 |...... 7.991 |MON... | .. 03/12/1997. | 03/20/2027.
36210Y ZT 5 |GN 506654 - RMBS 114149 9,541 8,359 ..8,317 B | s [ s [ 6.000 |...... 6.189 | MON... 04/07/1999. | 04/15/2029.
36225B EA 2 |GN 781029 - RMBS ..114.610 39,126 34,138 35,045 | i | i, (150) [ ovrnrererrnrrerrens | cerreeeernnrseerennns e 6.500 |...... 5.324 MON... 04/07/2005. | 05/15/2029.
36241K MU 9 | GN 782171 - RMBS.....oovoeriiiieeieiseisesiesssessssessssssssssssesssssssssssssnns | sessns ..86,726 |...114.564 98,404 85,894 .86,538 e(95) | e [ s [ 5.000 |...... 4.738 | MON... 12/05/2008. | 11/15/2035.
38377R VK 8 [GNR 2010-166 GP - CMO/RMBS.......ccooviieeriiiiensississsssessrssssssssessssssssens | coneees .51,237 |..102.897 49,951 48,545 49,348 | | s (464) | oo [ e s 3.000 |...... 1.752 | MON... 04/20/2012. | 04/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES. ... v sensssesssnessnssnsssnsns | sessssssssenes 184,494 XXX 199,824 179,385 181,696 | oo | oo (706) 0 0 XXX XXX XXX XXX XXX
0599999.  Total - U.S. GOVEIMIMENL...........oveivieeieiiiieiieietecieiee ettt eb et es st es e snsensessnsensessessnssnsensessnsanss | onrenes 2,285,157 XXX 2,310,324 2,279,385 2,281,768 | ..o [ (850) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & Pc (Direct and Guaranteed) - Issuer Obligation:
13063B 4N 9 | CALIFORNIA ST....coooiiiiriiniiesineeinsiseissssisnsssessensssssssssessssssnssesssnnons | coevee | oo | sevveneennn | 10 FEuvviinis | o 282,703 |...110.519 276,298 250,000 265,126 | ..ovvcierieriinens | v (6,504) | ..oovvrrireireniins | e | s 5.000 |...... 2.224 |AOQ...... 03/29/2018. | 10/01/2027.
452152 MK 4 [ILLINOIS ST....ooiiiiriririiirieriiesieesesiseesssssse st ssesssesssensssenns | sevenes ...140,738 |...106.126 132,658 125,000 128,272 | oo | v (1,981) [ oo | e | s 5.000 |...... 3.290 |FA....... 01/28/2014. | 08/01/2022.
57582R  G3 4 |MASSACHUSETTS (COMMONWEALTH OF).....ccoviveiieierisiiserienienens | ceeees ...104.654 52,327 50,000 50,000 | oeverirciiniinrinens [ e | e | | e 2514 | ... 2514 | JJ....... 06/26/2020. | 07/01/2041.
594612  EY 5 |MICHIGAN ST....coovviiivnirnrrnerirerierinnesensnerienienesssssssssssensensssssnsens | covvees | oo | eeveenene2 | 1.0 FE vt | i 50,000 |...101.446 50,723 50,000 50,000 | v [ e | | | e 2.500 |...... 2.500 |MN...... 09/23/2020. | 05/15/2040.
68609T  AB 5 [OREGON ST.....coouiiuiiniiieiieeieeisseesssisssssessesssessss s ssssssessssssssssssssns | aessns 50,000 |...101.264 50,632 50,000 50,000 | oeeeeirerierinriens [ e | e | e | e 2419 |...... 2.419 |FA...... 07/09/2020. | 08/01/2043.
70914P  VC 3 |PENNSYLVANIA (COMMONWEALTH OF)......covivimiiimreniirinerierrinenienins | seves ..111,209 |...112.145 112,145 100,000 105,850 | .ovouveerrverieninens [ ervrverirened(1,998) [ oo | e | s 5.000 |...... 2.802 |AO...... 03/29/2018. | 10/15/2032.
70914P VU 3 | PENNSYLVANIA (COMMONWEALTH OF).....cccovvveeremrrmeereneneiserennnnnennns | wvvnee oo [wovnerne2 | LD FEuviicis | v 117,082 |...116.281 116,281 100,000 106,455 | .oooovvcvrerierenees | eevvnerrneeed(1,749) [ ot | e | s 5.000 |...... 3.017 |JD....... 05/14/2014. | 06/15/2029.
93974D  BE 7 |WASHINGTON ST....ooiiiiiiiiniiierinsieeesisisnssssesssssessessssssessessssssesssssenss | coneees 111,977 |...111.566 111,566 100,000 106,003 | .oovevvrevirenrcrens [ errreeeenn(2,219) | o | e [ 5.000 |...... 2.583 |FA....... 03/29/2018. | 08/01/2033.
93974D  HF 8 |WASHINGTON ST....ooiiiriirrimirnirsersesssenssnessssssssssssssensssssssssssssssssssssssnees | senees ...113,797 |...115.851 115,851 100,000 108,091 | oo | erinennnnned(2,126) | o | | 5.000 |...... 2.620 |FA...... ...2,083 03/29/2018. | 08/01/2032.
1199999. U.S. States, Territories & Possessions - Issuer Obligations...........cuiiiissssersenes .1,027,505 XXX ....1,018,480 925,000 969,798 0 0 XXX XXX XXX 12,645 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed).. .1,027,505 XXX ....1,018,480 925,000 969,798 0 0 XXX XXX XXX 12,645 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obli
016730 DB 6 | ALLAN HANCOCK CALIF JT CMNTY COLLEGE DIS........cocoonvvermeemmrvnerine | woveres | oo | eveeireeeni2 | LC FEviinis | ciivinenn..80,872 | ... 89.595 89,595 100,000 80,890 | v [ e 18 [ | | e [ 3.425 05/06/2020. | 08/01/2047.
102475 JL 5 |BOWIE MD.. 11312 83,484 75,000 T5,000 | oo [ e | e | e | 00000 3.000 [ e 3.000 10/30/2019. | 07/01/2040.
249002 BR 6 |DENTON TEX INDPT SCH DIS . 117.223 58,612 50,000 53,944 | e | erireneenn(1,023) [ i | e | 20005000 | 2.699 11/05/2014. | 08/15/2028.
368079 GF 0 | GAVILAN CALIF JT CMNTY COLLEGE DIST ..119.913 119,913 100,000 107,669 | .oooovvvreeeereerieees [ erverreend(1,530) [ o | e | 202.5.000 | .cco 3.188 07/29/2015. | 08/01/2032.
421110 U3 9 [HAYS TEX CONS INDPT SCH DIST... ..114.879 114,879 100,000 107,587 | oo [ (2,310 [ oo | e | 20.5.000 o 2.460 09/30/2014. | 02/15/2026.
529063 VT 3 |LEXINGTON CNTY S C SCH DIST NO 001 ...102.578 51,289 50,000 50,709 | v [ eerireeinennnnne(38) [ o | | 000002300 [ e 2.108 07/08/2020. | 02/01/2037.
592112 MY 9 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C........ccovvevvmrreviiriras | cerens ...109.502 54,751 50,000 52,514 | e [ (1,213) | e | cevieeeiieieenn [202.5.000 | e 2.410 04/17/2013.| 01/01/2026.
59333R DG 6 |MIAMI-DADE CNTY FLA SCH DIST. ...109.919 181,366 165,000 174,566 | oo [ e (8197 [ | e | 20.5.000 | e 2.284 03/29/2018. | 03/15/2026.
613681 U7 8 [ MONTGOMERY CNTY TEX....coiiiririireerrireneinsisesssesssssessessssessssesssssens | coeres 2 90,261 |...114.607 85,955 75,000 80,526 | ..o | e (1,680) [ o | v [ 05,000 | 2.560 09/17/2014. 03/01/2026.
720424 A7 5 |PIERCE CNTY WASH SCH DIST NO 010 TACOMA........ovueremrmmrernenrrines | eoveren | oo | vevrrenens 1 50,000 |...103.659 51,830 50,000 50,000 | v [ e | e | e | 0020397 [ 2.357 07/09/2020. | 12/01/2039.
783244 ET 9 |RUTHERFORD CNTY TENN......coouiiiiiiriinnireeieeiseessssessssessessssessssisnes | eeeens 2|1BFE...... ...115,264 |...119.620 119,620 100,000 109,580 | ..ooovvrireiieniienns [ e (2,110) [ oo | e | 2.5.000 e 2.602 03/29/2018. | 04/01/2028.
839278 KF 4 | SOUTH PASADENA CALIF UNI SCH DIST.......ccomeerrerirmeriereresesseessninnes | veeens 2|1.CFE i | s 152,589 |...103.213 154,820 150,000 LYY (VI O IR (219) | covvrerrieiseriens [ [ 3.404 [ 3.192 01/24/2020. | 08/01/2049.
882723 BA 0 | TEXAS STttt sesssenns | eeins ...100,390 |...110.700 110,700 100,000 100,258 (B9) | e e [0 3311 [ 3.252 03/29/2018. | 10/01/2028.
882830 BH 4 | TEXAS TRANSN COMMN......cotrimirmiririmiemiriseissriesssesessessssssssssenssesens | oeeees 75,000 |...100.547 75,410 75,000 T5,000 | oo | e | e | e | e 2872 | 2.472 07/16/2020. | 10/01/2044.
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93974C 6K 1 |WASHINGTON ST....oooiiurimirnirmnrisnsensssisssnsssssssssssensssssssssssssssssssssssssessenss | eonnne | oo | weonnreees 2|1BFE..... 59,749 |...109.879 54,940 50,000 52,611 | | e 1,207) | | | 5.000 |...... 2415 |FA..... 21,042 | 2,500 | 09/10/2014. | 02/01/2025.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 1,393,121 XXX | s 1,407,163 1,290,000 1,323,224 0 0 0 XXX XXX XXX | ... 17,259 3,297 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Terrtories & POSSESSIONS..........wuuirrurrinrrimiimisisessrsssssssenessssssnsssssssessenes | eossessseees 1,393,121 XXX s 1,407,163 1,290,000 1,323,224 0 0 0] XXX XXX XXX | s 17,259 | covonenns 43,297 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
04048R  NQ 5 |ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV......cccvurermrimrereriirinns | weeens 2 ...118.644 59,322 50,000 54,620 | v | errerineenne(951) [ e | e | 20005000 [ 2.800 12/02/2015. | 07/01/2031.
04048R NS 1 |ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV.....ccoovevemrimeerneerseinns | ceeees 2 ...117.950 58,975 50,000 54,334 | s | eerineinend(888) [ e | v | 20005.000 e 2.930 12/02/2015. | 07/01/2033.
04048R  NU 6 |ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV......ccovvvermrimrerieiirinns | woeens 2 ..117.620 58,810 50,000 BAN14 | e | e (841) | i | e | 20005.000 e 3.030 12/02/2015. | 07/01/2035.
040654 XH 3 |ARIZONA ST TRANSN BRD HWY REV......ccoomiiiiiriinrinerierineersesissines | eeeens 2 ...107.132 53,566 50,000 51,866 | v | eeeneninne(1,207) [ e | v | 00005.000 [ e 2.450 01/17/2013. | 07/01/2028.
040654 XM 2 |ARIZONA ST TRANSN BRD HWY REV.......ccovrvermrririniiirersireiersnisnees | cernns 2 ..107.210 80,408 75,000 T7,800 | oo | e (1,810) [ e | v 05,000 | 2.450 01/17/2013. 07/01/2028.
040654 YD 1 |ARIZONA ST TRANSN BRD HWY REV......oocmmviieirniriinirneriereseenensssines | vvves | oo | sevvees 1,2 ...107.295 53,648 50,000 50,000 | eveeirerierineerens [ e | e | e | 03168 [ 3.166 01/10/2020. | 07/01/2038.
047870 NB 2 |ATLANTA GA WTR & WASTEWTR REV......cvviiiieiiininniesinsisersnseies | cevenns 2 ....114,581 |...120.407 120,407 100,000 107,105 | oo [ e (1,507) [ coovvvrrrerernninee [ vrverrnnnessiinnnns [ 0005.000 | 3.229 09/01/2015. | 11/01/2033.
074561 QK 0 |BEAUMONT TEX WTRWKS & SWR SYS REV......cccorvvuirrerirnerierincernins | reeens 2[1.CFEus | v 58,501 |...120.796 60,398 50,000 58,362 | ovvevreireeienriis | e (138) | ovvvreerreereriens [ erverrrveiserieriinees [ 204,000 | 2.080 10/08/2020. | 09/01/2040.
101029 RK 4 |BOSTON MASS WTR & SWR COMMN REV IAM COML........covvvverernrnies | corenen .2 59,270 |...108.778 54,389 50,000 52,000 | .o | e (1,052) [ coovvevvveierineines [ v [0005.000 | 2.745 06/11/2013. | 11/01/2024.
114894  ZW 1 |BROWARD CNTY FLA ARPT SYS REV.......ovtumiirmerrerinciieinerinerienienens | s .2|1EFE..... ....200,000 |...104.303 208,606 200,000 200,000 [ veoovrernrernerernne | cernrennerennnrinnnes | e | e |0 3ATT | 3477 11/01/2019. | 10/01/2043.
13077D  AQ 5 |CALIFORNIA ST UNIV REV......ooiiiiiiriiiiieiieineissesissiessissssessesssssnns | sevees 2|1DFEucces | o 118,724 |..126.417 126,417 100,000 112,318 | coovvevvereeriniieees [ v (1,783) [ | e | 202.5.000 | .coo 2.859 02/09/2017. | 11/01/2031.
160131  CX 4 |CHARLESTON EDL EXCELLENCE FING CORP S C.......ccosvrevrivmrrrerrene | eovine | oo [ eovervrnens 2 ...112.933 56,467 50,000 B3T3 | e | eevrrernne(1,083) [ o | v | 00005.000 | e 2.720 07/23/2014. | 12/01/2026.
162393  FV 9 | CHATTANOOGA TENN ELEC REV.....ccooiiirrierieireeinseiseiiesiesessesssinnes | ceeees 2 L 117.841 176,762 150,000 160,605 | ..vooovveverrireniins | cevrereeeene(2,070) | oo | e [ 205,000 | iece 3.349 07/23/2015. | 09/01/2040.
167593 HH 8 | CHICAGO ILL O HARE INTL ARPT REV.......ccocomiuiriirinerreninenienisneneiens | covnne | oo [ woveriinens 2 ...103.580 51,790 50,000 49,129 | [ e T8 | | | 04000 | 4.235 09/21/2015. | 01/01/2030.
172311 QE 5 | CINCINNATI OHIO WTR SYS REV......cccuriiuirierineereeiseiseiiesiesinsesisnins | ceeees ..75,000 |...104.010 78,008 75,000 T5,000 | oveueierierineirens [ e | e | e |00 2o 128 [ 2.726 06/18/2020. | 12/01/2046.
196707 F5 7 |COLORADO ST BRD GOVERNORS UNIV ENTERPRIS........c.ccocvumvinrinens | voeees 72,917 |...109.025 81,769 75,000 .73,008 79 | e | v | 0000 2.950 [ e 3.143 10/29/2019. | 03/01/2039.
20774Y PS 0 |CONNECTICUT ST HEALTH & EDL FACS AUTH RE.........coovevrmmeermneeinnns | wovnnee [ oo | evrrverne2 | TF FE it | v 279,593 |...111.826 279,565 250,000 LT R I (3,153) [ cooverrerrveinenns | eevreernerinseiseinns | 200.5.000 | e 3.570 12/03/2013. | 11/01/2026.
220245 L9 3 |CORPUS CHRISTI TEX UTIL SYS REV.....ccovivimriiiiirneieinnieeerssisseenes | cevens ..102.122 102,122 100,000 100,000 | oo [ e | s | e | 02859 | i 2.859 07/01/2020. | 07/15/2043.
249182 FF 8 | DENVER COLO CITY & CNTY ARPT REV......cccntrerrierrerieeneesnsensesinees | eeeens ...108.638 108,638 100,000 101,021 | oo [ eerverineennn(513) [ | e | 20.5.000 | oo 4.425 12/11/2013. | 11/15/2027.
25484) CU 2 |DISTRICT COLUMBIA UNIV REV.......ccoiiimiiiiiiiierinsirersisississsessseenes ...123.686 61,843 50,000 55,957 | | e (859) [ s e 225,000 L 2.901 01/06/2017. | 04/01/2028.
29508R  JS 6 |ERIECNTY N Y FISCAL STABILITY AUTH ...127.858 63,929 50,000 57,828 | covveeeenvreinnenns | e (1L07T) | o | v [2005.000 | oo 2.440 08/25/2017. | 09/01/2031.
29508R KM 7 |ERIECNTY NY FISCAL STABILITY AUTH ...126.660 63,330 50,000 BTA05 | e | eereiieeenn(1,009) i | e | 000.5.000 e 2.567 08/25/2017. | 09/01/2033.
359900 8X 8 | FULTON CNTY GA DEV AUTH REV.....ccirimirerierieeneniserieriesssensnnens ...129.039 64,520 50,000 BIATS | e | eerinerineeennd(207) [ e | v | 4234 | 3.179 01/16/2020. | 11/01/2047.
368497 GX 5 |GEISINGER AUTH PA HEALTH SYSREV...... ...101.881 101,881 100,000 100,321 | coevveneeereerieees [ e (783) [ | e | 20.5.000 | .cco 4.210 06/01/2011. | 06/01/2024.
41401P  CP 6 |HARRIS CNTY TEX CULTURAL ED FACS FIN COR ..116.713 58,357 50,000 B3179 | v [ e ($12) | | e | 2004000 | 2.970 12/06/2017. | 11/15/2032.
41401P  CR 2 |HARRIS CNTY TEX CULTURAL ED FACS FIN COR ...116.146 87,110 75,000 79,290 | cvevveinerierieeinens | eerrneeineeenne(553) [ o | e | 00004000 [ 3.070 12/06/2017. | 11/15/2034.
45470R DN 3 | INDIANA FIN AUTH HWY REV. ...126.921 63,461 50,000 58,104 | oo | ervrereee(1,064) | o | e | 20005000 | 2.438 08/24/2017. | 06/01/2031.
45470R DR 4 |INDIANA FIN AUTH HWY REV. ...125.531 125,531 100,000 114,905 | oo [ e (1,942) [ o | e | 20.5.000 | oece 2.628 08/24/2017. | 06/01/2034.
45505M AN 6 |INDIANA ST FIN AUTH WASTEWATER UTIL REV ...103.643 77,732 75,000 76,510 | o | e (1,982) [ | v 005250 [ 2.510 04/02/2013. | 10/01/2024.
469494 AU 2 | JACKSONVILLE FLA TRANSN AUTH LOC OPT GAS. ...118.569 59,285 50,000 53,544 | e | e (T0B) [ o | v | 00005.000 | e 3.320 08/31/2015. | 08/01/2035.
534272 A2 5 |LINCOLN NEB ELEC SYS REV.......cccovuviimriniiniiniiseinsieississiessssssessssssnes | cernns ...108.016 81,012 75,000 732 | e | e (1,231) [ s | e [ 025,000 | 3.230 07/13/2012.| 09/01/2037.
544445 BT 5 |LOS ANGELES CALIF DEPT ARPTS ARPT REV......cccmiiumerierireiseirerines | reeens ...121.006 90,755 75,000 81,885 | oo | e (1,125) [ e | v | 20005000 | e 3.181 01/06/2017. | 05/15/2029.
54466H DP 8 |LOS ANGELES CNTY CALIF MET TRANSN AUTH S SRR IV ...124.365 62,183 50,000 55,305 | oo [ eevreneereenn(894) | s | e 205,000 | i 2.870 12/02/2016. | 06/01/2028.
54628C MW 9 |LOUISIANA LOC GOVT ENVIRONMENTAL FACS &......coovvvrmerirrerreiirinnns | woeees ...101.276 50,638 50,000 50,000 | covvevreerererneres e | e | e |10 2587 | o 2.587 07/31/2020. | 02/01/2043.
546540 LF 0 |LOUISIANA ST UNIV & AGRIC & MECHANICAL C.......coooovvvrrrieirneiraniines | eveens ...111.858 55,929 50,000 52,084 | oo [ eevrnneirneenn(788) | oo | e [ 1025.000 | ooii 3.251 04/17/2013.| 07/01/2031.
546540 MN 2 | LOUISIANA ST UNIV & AGRIC & MECHANICAL C.......coooovvvrerirrirnrernrines | reeens ...113.926 56,963 50,000 53,745 | o | e 1,008) | oo | v | 20005000 | e 2.741 09/25/2014. | 07/01/2026.
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54811B VY 4 |LOWER COLO RIV AUTH TEX TRANSMISSION SVC.... 1.FFE.. ...124.856 |...128.020 128,020 100,000 124,351 | oo | e (505) | vvvreereireriens [ e [2005.000 | 2.120 10/02/2020. | 05/15/2045.
575831 FH 0 |MASSACHUSETTS ST COLLEGE BLDG AUTH REV 1DFE...... | ... ....225,000 |...105.089 236,450 225,000 225,000 | ..oocveeiiniierninns [ e e [ | 003273 | 3.273 11/01/2019. | 05/01/2039.
576000 XQ 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED TCFE i | i 51,632 |...107.574 53,787 50,000 51,499 | o e (133) | o | [0 3.395 | 3.004 02/04/2020. | 10/15/2040.
576000 ZW 6 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED 1BFE........ ...100,749 |...103.853 103,853 100,000 100,734 | oo [ e (1) [ | e [ 2000.2.950 | e 2.860 09/30/2020. | 05/15/2043.
581714 VU 3 |MC KINNEY TEX WTRWKS & SWR REV........ccovvrrerimrieerenieireriensineees | reeens 1.BFE........ ...212,340 |...125.842 220,224 175,000 200,206 [ ..eoovvererrenerennne | onrrrerneen(3,721) [ [ | 02.5.000 | ..o 2.480 07/27/2017. | 03/15/2030.
586200 SW 8 |MEMPHIS TENN SAN SEW SYS REV.....cccniiririreinneiseiiieriesessessssinns | eeeens L O S I 64,795 |...132.073 66,037 50,000 84,502 | oo | eerineineenne(293) | e | e | 20005.000 [ 1.750 09/24/2020. | 10/01/2045.
591745 S8 8 | METROPOLITAN ATLANTA RAPID TRAN AUTH GA.....c.covvvmvrierinrinrinns | reeees 1.D FE. 58,611 |..111.728 55,864 50,000 52,652 | oo | e 1,010) | o | e | 20005000 | 2.789 06/10/2014. | 07/01/2026.
592030 E4 8 | METROPOLITAN GOVT NASHVILLE & DAVIDSON C......ocovvrernrrnrirerines | v 1.CFE. | ...287,533 |...118.918 297,295 250,000 273,860 | ..covvereerenceneens | oveeneeenne(5,086) [ e [ v 125,000 | ... 2.671 03/29/2018. | 05/15/2031.
592190 MG 4 |METROPOLITAN NASHVILLE ARPT AUTH TENN AR......ccovuvrrrnrinirinirens | cevens TFFE i | i 60,555 |...117.521 58,761 50,000 55,458 | o | (1138 [ s | v 025,000 | 2425 04/15/2016. | 07/01/2027.
592481 FJ 9 |METROPOLITAN ST LOUIS MO SWR DIST WASTEW.........ccovvrmervrerrrinis | rveens 1.BFE.. ..86,639 |...111.189 83,392 75,000 T8,213 | e | e (1,311) [ | v | 00005.000 | e 3.081 12/06/2013. | 05/01/2024.
592481 FK 6 |METROPOLITAN ST LOUIS MO SWR DIST WASTEW... R ..2|1.BFE.. .85,721 |...111.189 83,392 75,000 1973 | e | e 1,210) [ | v [ 05,000 | 3.221 12/06/2013. | 05/01/2025.
592481 HF 5 |METROPOLITAN ST LOUIS MO SWR DIST WASTEW........cocomurirmrermeinnenns | covere | oo | veerrenens 2{1BFE. i | oo 89,685 |...119.324 89,493 75,000 82,229 | oo | eeernernne(1,957) [ e | v | 00005000 | e 2.631 12/02/2015. | 05/01/2032.
592646 6Q 1 |METROPOLITAN WASH D C ARPTS AUTH ARPT SY....ccovvniinvimiirernines | cevens 2|1.D FE. ....289,503 |...115.409 288,523 250,000 265,940 | .o [ e 3,951) [ [ | 22.5.000 | 3.181 05/30/2014. | 10/01/2026.
59333P  B6 4 |MIAMI-DADE CNTY FLA AVIATION REV......coooviimimiriieieriierineeseninnines | sevies 2|1 FFE | o ...117,994 |...107.634 107,634 100,000 103,584 | ...oovvevvrrerrernens [ e (1,976) [ oo | e | 20.5.000 | .cce 2.881 12/03/2012. | 10/01/2023.
59333P  H8 4 |MIAMI-DADE CNTY FLA AVIATION REV.....ccoiiiiiirriiniirseiiiesiesissseissiees | sevis 2|1 FFEi | s 231,256 |...113.311 226,622 200,000 213,204 | oo | rreinneend(3,278) e v [ 125,000 | 3.119 01/15/2015. | 10/01/2034.
59334D LS 1 |MIAMI-DADE CNTY FLAWTR & SWR REV......ccoivveirimnrinerirerireneneenenins | v | oo [ veveivinens 2|1.DFE. ....158,010 |...107.891 161,837 150,000 157,767 | oo [ e (2A1) [ | e | 2003490 | i 2.811 09/29/2020. | 10/01/2042.
593791 GW 0 | MIAMIUNIV OHIO GEN RCPTS.......oviuririineinerieiieeiseisseiseissessesesenens. | eeeens 2|1DFE.cccc. | ... ...170,190 |...116.135 174,203 150,000 161,943 | oo [ eerereeene(3,086) | s | e [ 205,000 | e 2.702 03/29/2018. | 09/01/2029.
594615 FM 3 | MICHIGAN ST BLDG AUTH REV.......cocvuiimriiriiriiineiierineeiesissineiiens | veeens 21D FE.ciiiis | i 90,188 |...123.501 92,626 75,000 84,310 | v | e (LAT) | | v | 20005000 | e 2.670 10/27/2016. | 10/15/2031.
594615 HY 5 |MICHIGAN ST BLDG AUTH REV.......ccooniririrniiirineinerissinessssesseisensens | eeeens 1.D FE. 50,000 |...102.368 51,184 50,000 50,000 | oveueirerierineirens [ e | e | e | o0 2e709 [ 2.705 09/11/2020. | 10/15/2040.
594654 HG 3 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M......cccocvvmireriniirnrnins | s 1.C FE. ...103.669 103,669 100,000 101,529 | oo | e (148) | ovvvvverrivervens [ v [0 3.430 | 3.210 01/28/2020. | 12/01/2044.
60416S 5D 8 |MINNESOTA STHSG FIN AGY....cooiiieririnirieriesineesensssessessesiesesensans | seesns 2|1BFE.c | i 70,000 ... 99.965 69,976 70,000 T0,000 | v [ e | e | e | 0003237 [ s 3.237 01/24/2020. | 01/01/2040.
60416S  5E 6 [MINNESOTA STHSG FIN AGY....couiiiiriieiiieierisissiressssisssesssessnssssenses | ceeres 2{1.BFE....... | ceeoeeene..40,000 ... 99.828 39,931 40,000 40,000 | oo | e | e | e | 030337 [ v 3.337 01/24/2020. | 01/01/2044.
61212L  PB 9 | MONTANA ST BRD REGENTS HIGHER ED REV.........cooceumnrremmrrnernenirnees | v | oo | reereeens 2|1.EFE. ...112.294 56,147 50,000 51,932 ) [ o | e | 200,000 | e 3.571 12/17/2013. | 11/15/2026.
61212L  PD 5 |MONTANA ST BRD REGENTS HIGHER ED REV 1.EFE ..111.8%4 167,841 150,000 160,480 ) [ e | e | 005,000 | 2.463 03/29/2018. | 11/15/2028.
64972F L2 0 |[NEWYORKNY CITY MUN WTR FIN AUTH WTR 1.BFE.. ...158.909 79,455 50,000 71,297 ) [ e | e | 08011 s 3.241 10/28/2019. | 06/15/2042.
64989K GR 1 [NEW YORK ST PWR AUTH EXTENDIBLE IAM COML. 1.C FE. ..157.723 78,862 50,000 72,031 . ) [ e | e | 005,985 | 3.242 01/13/2020. | 11/15/2043.
64990C 3H 2 |NEW YORK STATE DORMITORY AUTHORITY.. 1.EFE.. ...103.299 5,165 .5,000 ....5,042 e(B5) | e [ [205.000 | 3.837 05/19/2011. | 10/01/2022.
64990E CK 1 |NEW YORK STATE DORMITORY AUTHORITY.. 1.BFE.. ...109.011 81,758 75,000 77,637 ) [ coveerrimenenenes [ e | 00:5.000 | 3.130 04/16/2014. | 12/15/2028.
64990E MU 8 |NEW YORK STATE DORMITORY AUTHORITY.. 1.BFE.. ...114.069 57,035 50,000 53,235 ) [ e | e | 200.5.000 | e 2.820 10/02/2014. | 02/15/2030.
658207 ZV 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.........coconirimmrnnis [ v | oo | ervrenens 2|1.BFE.. . ...105.827 52,914 50,000 50,000 | eveurirerierieeiens [ e | e | e | 00000 3.000 [ e 3.000 05/07/2020. | 07/01/2046.
660043 DT 4 |NORTH HUDSON SEW AUTH N J GROSS REV LEAS 2|1.FFE.. .52,645 |...108.027 54,014 50,000 52421 | e | e (228) | i | | 20003796 [ e 3.137 01/30/2020. | 06/01/2044.
663903 JQ 6 |NORTHEAST OHIO REGL SWR DIST WASTEWTR RE 2|1.BFE.. ....100,000 |...107.084 107,084 100,000 100,000 | cvouvevmeererierinees e [ | eevneeneennsnnenns | 0000:3.2000 | s 3.200 01/23/2020. | 11/15/2044.
665250 CR 5 |[NORTHERN ILL MUN PWR AGY PWR PROJ REV.........ccccovurmirernrirernninnes | vernne | oo | verreerenns 2[1.GFE. .55,436 |...112.888 56,444 50,000 53,334 | e (B12) | e | e [200.4.000 ] 2.770 08/24/2016. | 12/01/2032.
67756D JR 8 | OHIO ST HIGHER EDL FAC COMMN REV. 2|1.EFE. ..60,363 |...121.098 60,549 50,000 56,451 | v | ceriineeinnenne(996) [ e | e | 00005000 [ e 2.630 10/26/2016. | 12/01/2030.
67760H NH 0 |OHIO ST TPK COMMN TPK REV.......ciiiiiiieiinieierisiseiesssisssesssssssssenes | coneen 2[1.CFE. ..75,435 |...102.898 77174 75,000 5,402 | o | eererriienend(33) [ e | [02003196 [ 3.128 02/06/2020. | 02/15/2048.
681810  LJ 4 | OMAHA NEB SAN SEW REV......ccoviimirierirnrineeiinissiseriessesssseessssseniens | veeens 2|1.CFE. ...116.561 58,281 50,000 53,133 | o | eerereneeenneen(549) | o | e 1004000 | 2711 10/26/2016. | 04/01/2030.
709223  7M 7 | PENNSYLVANIA ST TPK COMMN TPK REV.......civiuriirerimrineriseinneinnees | vveeen | oo | eeerenens 2|1EFE ..115.379 115,379 100,000 109,313 | oo [ cerereerne(3,064) | s | e [ 205,500 | e 2.184 03/29/2018. | 12/01/2032.
709224 2R 9 | PENNSYLVANIA ST TPK COMMN TPK REV........ovverererimrrnerieeenneeinens | v | oo | veeerenens 2|1EFE ...103.400 51,700 50,000 50,000 | covveveeerrrrerneres [ e | e | v | 1003337 | o 3.337 01/16/2020. | 12/01/2039.
709224 V7 1 | PENNSYLVANIA ST TPK COMMN TPK REV.......ovieiireieiineieeniesereeinas | eveens 1.FFE.. ...102.920 77,190 75,000 T5,000 | e [ e | e | e | 00003579 [ 3.579 10/25/2019. | 12/01/2043.
73358W  AJ 3 [PORTAUTHNY &N .o esssssssns | svsenes 1.D FE. ...133.349 500,059 375,000 379,980 | ..o | s (416) | ovvorevevrevervens [ e [ 0.6.040 | ... 5.847 04/06/2011. | 12/01/2029.
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73358W KN 3 [PORT AUTH N Y &N Ju.ooocvoeceeceeeeeeeeseeeseeesssesssnessesssssssssssnsns | coneven | oo | eevieieneies 1.D FE. .97,928 |...101.736 101,736 100,000 99,464 | oo | e BT | | | 20000 2.250 [ e 2.848 | JD....... .2,250 | 03/29/2018. | 12/01/2021.
73358W  TU 8 [PORTAUTHNY &N Ui ssesssenns | seeens 2|1.D FE. ..85,557 |...114.063 85,547 75,000 9312 | e | e (1,092) [ s e [2022.5.000 | 3.320 |MS...... .3,750 | 10/01/2014. | 09/01/2032.
762210 CZ 7 |RHODE ISLAND CLEAN WTR FIN AGY WTR POLLU.......cccvvverrvrnrirrvrinns [ s 2|1AFE ...114.535 85,901 75,000 80,281 | oo | eevrernee(1,089) [ o | v | 0004000 | 2421 |AO...... | covvreeren 750 | e 3,000 | 05/13/2016. | 10/01/2031.
762210 DA 1 |RHODE ISLAND CLEAN WTR FIN AGY WTR POLLU.......ccoovvvierirnrirnnrinnns [ s 2|1.AFE.. ...113.687 113,687 100,000 106,766 | ..ooovvvecercreerienes [ ervverreend(1,329) [ oo | e | 2004000 e 2.480 |AO...... 4,000 | 05/13/2016. | 10/01/2032.
762232 BW 5 |RHODE ISLAND ST COMM CORP REV.......ccovvviririerinerierieseneniinins | vevens 2|1FFE | . ..128.418 64,209 50,000 80,290 | oo [ eerrrerreeenne(578) [ o | e | 00005000 | 2.520 |MN...... .1,160 | 05/06/2020. | 05/15/2035.
768874 SG 5 |RIVERSIDE CALIF ELEC REV.....c.coeconiinnrinnererierirneessnsssiserssensneseeans | oeeeee | oo | sevvsereend [ 1D FE i | o 109,383 |...168.677 126,508 75,000 106,100 | oeoevveererererinnes [ eerrerrirnnnennn(970) [ | e | e 7605 | e 4.432 05/24/2017. | 10/01/2040.
76913C  BF 5 |RIVERSIDE CNTY CALIF PENSION OBLIG.......c.cocverereeeerinerirerirererneenns | s ....100,000 |...110.466 110,466 100,000 100,000 | .ovouveerveerierinees [ [ | e | e 3.818 | s 3.818 04/23/2020. | 02/15/2038.
786087 CJ 3 | SACRAMENTO CALIF WASTEWTR REV OO I 50,000 |...102.130 51,065 50,000 50,000 | eveuirerierineirens [ e | e | e | e 2o 798 [ 2.798 06/19/2020. | 09/01/2042.
786089 JR 4 | SACRAMENTO CALIF WTR REV.....ccocrvvmirrvinirerinrnerennsiesissnenssnsseesennns | ooverer | oo | eerveeen 1,2 | 1D FEvviiii | v 50,000 |...106.086 53,043 50,000 50,000 | oo | v | e | e |03 180 [ 3.180 04/24/2020. | 09/01/2042.
786134 VD 5 | SACRAMENTO CNTY CALIF SANTN DIST FING AU.......ovvemierrieireriens | s ..107.779 107,779 100,000 199,855 | v | e T | | | 000003203 [ i 3.256 03/29/2018. | 12/01/2023.
796253 2U 5 |SAN ANTONIO TEX ELEC & GAS REV.......coiviviinriiieiieieierisssessssssisens | ceveins ...113,890 |...114.028 114,028 100,000 107,582 | oo [ everveeeennn(2,340) | o | e 00025000 | o 2433 03/29/2018. | 02/01/2028.
796253 2V 3 | SAN ANTONIO TEX ELEC & GAS REV.......coovevvreneeerererrnenneniseissninnnns | cveenne | oo | sevveeeeenn | TG FE i | v 113,657 |...113.929 113,929 100,000 107,459 | oo [ errerrnenn(2,300) [ oo | eevreneenseiiseinns | 20.5.000 | oeee 2473 03/29/2018. | 02/01/2029.
837227 V5 3 |SOUTH CENT CONN REGL WTR AUTH WTR SYS RE.....c.cevvvmivmrnirens | vervee | oo | verrevrnns ..112.364 56,182 50,000 52,302 | o | e (843) [ s e 205,000 [ 3.131 04/02/2014. | 08/01/2026.
83756C FR 1 |SOUTH DAKOTA HSG DEV AUTH......coooivieriieiniieierieriesessensesisssnsens | cereees ...104.621 26,155 25,000 25,606 | ovveorrernrnnnrins | eererrnnrerneenn(202) | o | e 104000 | 3.099 04/08/2014. | 11/01/2044.
880461 2D 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR......oovvvvniernerriiriens | e | oo | vevreerenns ...101.491 76,118 75,000 T5,000 | oo | e | e | e | 003104 | 3.104 07/01/2020. | 07/01/2040.
88278P TQ 7 |TEXAS ST UNIV SYS FING REV......coomivirierierinirieniesiseesesssssisessenens | seves ...113.995 113,995 100,000 107,348 | oo [ (2178 [ | e | 20.5.000 | oece 2.593 03/29/2018. | 03/15/2029.
88278P  ZM 9 | TEXAS STUNIV SYS FING REV.......coomiriimiriireiieneieneiinseiiesssiessseeeens | s ...106.566 79,925 75,000 75,000 | oo [ e | e | e | 200 3.289 | 3.289 10/25/2019. | 03/15/2040.
882854 WT 5 |TEXAS WTR DEV BRD REV.......cconivvirinriveirerinieninsniseisesiinsenenssnnnns | cvevne | oo | seveeeenn | TAFE i | v 105,806 |...115.560 115,560 100,000 103,029 | .oovvvevrrrerverinnns [ eerveriineenne(BT6) [ | e | 2004000 | e 3.310 10/07/2015. | 10/15/2032.
89602N  ZJ 6 | TRIBOROUGH BRDG & TUNL AUTH N Y REVS.......oiiirineinciierineenenns | s ...142,780 |...108.493 135,616 125,000 129,281 | oo [ (2,193 [ | e | 20.5.000 | .eco 3.100 04/09/2014. | 11/15/2027.
914126 DZ 5 |UNIVERSITY CALIF REVS......ccccosiimiiiriiiniineieriseesississesiesiesesenins | vevens 68,660 |...145.285 72,643 50,000 88,224 | oo [ e (436) | e | e | 20005946 | 3.670 01/14/2020. | 05/15/2045.
914437 UT 3 |UNIVERSITY MASS BLDG AUTH REV........cocomvrmmrernernnnnnernernesnneeneninns | cveene | oo | sevvneeeen | TG FE i | o 104,217 |...107.000 107,000 100,000 103,879 | oooverveenerveriinees [ eerrverirneennn(338) o | e | 20.3.504 | oo 3.001 02/11/2020. | 11/01/2044.
914468 CH 4 |UNIVERSITY MINN SPL PURP REV.......cccocvvirmriirniiierernnieienissinsesnsienns | cevens ....107,364 |...100.340 100,340 100,000 100,000 | .oveevreveirnercrnens [ ererrereeenne(1,868) | o | e [ 005000 | .. 5.000 03/29/2018. | 08/01/2025.
914692 U6 3 |UNIVERSITY NMEX UNIV REVS.......oocorimrierierineesenissisessessneesensns | veeens 59,972 |...106.514 53,257 50,000 52,003 | oo | e (1,381) [ o | e | 20005.000 | e 2.110 11/14/2014. | 06/01/2022.
914716 WV 3 |UNIVERSITY N C CHARLOTTE REV.....ccoommirirriminriinsriinseiissesessiienens ...105.936 105,936 100,000 103,669 | .vvevvrveerriieniins [ cevrerrerne(2,881) | o | e [ 2005.000 | e 2.006 03/29/2018. | 04/01/2030.
91476P  NY 0 |UNIVERSITY OKLA REVS. 2 ..116.273 58,137 50,000 53,005 | ovverrvnrrrnnnrins | errenrreenneenn(625) | o | e [ 105,000 | i 3.501 09/11/2015. | 07/01/2033.
915200 UK 3 |UNIVERSITY VT & ST AGRIC COLLEGE 2 ...115.867 57,934 50,000 54,015 | e [ e (1,008) | s | e [ 205,000 | i 2731 09/19/2014. | 10/01/2025.
915200 UL 1 |UNIVERSITY VT & ST AGRIC COLLEGE 2 ..115.513 57,757 50,000 53,812 | v [ eerernrreenneen(952) | o | e [ 1005.000 | oo 2.841 09/19/2014. | 10/01/2026.
91802R  AJ 8 |UTILITY DEBT SECURITIZATION AUTHN Y.. 2 ..113.612 170,418 150,000 158,917 | covvvevvenervcrienes [ evverrneend(2,867) [ oo | e | 20.5.000 | .cco 2.880 03/29/2018. | 12/15/2030.
92778V BL 1 |VIRGINIA COLLEGE BUILDING AUTHORITY 2 ..119.278 119,278 100,000 110,620 | .ovovvevrrrerverinnns [ evverieeeen(2,455) [ oo | e | 20.5.000 | oo 2.263 03/29/2018. | 02/01/2031.
928075 JL 5 | VIRGINIA PORT AUTH COMWLTH PORT FD REV......coovvuiirriseiieiiienes | vvees | oo | cevvene 2 ...100.402 50,201 50,000 50,000 | v [ e | e | e | e 2449 | 2.449 07/22/2020. | 07/01/2040.
92812V D8 6 |VIRGINIA ST HSG DEV AUTH.. 2 ...106.972 80,229 75,000 T5,000 | v [ e | e | e | e 3 74T [ 3741 05/21/2020. | 06/01/2050.
92812V K6 2 |VIRGINIA ST HSG DEV AUTH.. 2 ...101.498 50,749 50,000 50,000 | v [ e | e | e | 00002956 [ 2.956 09/25/2020. | 09/01/2045.
92818N  HZ 4 |VIRGINIA ST RES AUTH INFRASTRUCTURE REV........ccccovvvvirrvinirerininns [ rver 2 ...108.666 81,500 75,000 75,000 | oo | e | e | e | 030320 [ v 3.320 10/30/2019. | 11/01/2042.
940093 7A 9 |WASHINGTON ST UNIV REVS... 2 . 117.484 58,742 50,000 D467 | e | e (911) | | v | 20005.000 | e 2.900 02/12/2015. | 04/01/2029.
940093 7B 7 |WASHINGTON ST UNIV REVS.......ovviiririiiniiesiienieesseississsssssssessssssses | oneens 2 ...117.065 87,799 75,000 81,094 | oo | eernennne(1,330) [ e | e | 20005.000 [ e 2.950 02/12/2015. | 04/01/2030.
940094 CM 5 |WASHINGTON ST UNIV REVS.......oeveieririiierierieeeesssissessessssessensns | oeeens 2 ..115.137 74,839 65,000 89,402 | oo | eererrrreerneen(290) | s | e [ 2005.000 | o 2.803 03/29/2018. | 04/01/2031.
940094 DA 0 |WASHINGTON ST UNIV REVS.......ccoomiriiimirimnriinserisenieneseissseiseseiesees | ceveens 2 .. 39,224 |..113.124 39,593 35,000 37,370 | o [ eevreneereenn(888) | s | e [ 205,000 | i 2.803 03/29/2018. | 04/01/2031.
956724 AQ 1 |WEST VA WTR DEV AUTH INFRASTRUCTURE EXCE........cccconmvvmevnvninns | rveens 2| 1EFE i | v 114,934 |...115.525 115,525 100,000 108,633 | .oovvveeererierrnens [ ervverrineen(2,336) [ oo | e | 20.5.000 | oo 2.413 03/29/2018. | 07/01/2029.
956724 AR 9 |WEST VA WTR DEV AUTH INFRASTRUCTURE EXCE........cccconmvemiinninns | ereens 2| 1EFE i | oo 114,809 |...115.488 115,488 100,000 108,570 | ooovevveeeererienes | erverrnend(2,318) [ o | e | 20.5.000 | .o 2.431 03/29/2018. | 07/01/2030.




Annual Statement for the year 2020 of the |0WA M UTUAL I N S U RAN C E CO M PANY

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

voL3

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
o 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
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
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..........c..ocevveneienns RO PO ROTRRTPPPTPPIS IPVRTRIOTOON 10,738,631 XXX | e 11,013,149 | oo, 9,640,000 | ...coo.ece 10,244,253 | ..o 0] (113,616) 0 0 XXX XXX XXX | s 103,59 | ........ 388,860 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
BM13IXT  NE6 3 | FH ZMOA13 - RMBS.....oiieriiiieierieiseeiesssesssessesssssssessssessenssesssssesans | svneees [ AT1A s | e 48,639 |...108.553 51,033 47,012 48,298 | oo [ e (9) [ e | | s 3.500 |...... 2.552 |MON... 12/04/2015. | 11/01/2045.
31320K X3 3 |FHZA2498 - RMBS.......c.oveiiiieieiciieeieisssiss s sesssississssenes | seiis o 1A. ...151,491 |...1106.101 | ... 160,083 150,878 151,305 | covovevneinerieriieens [ ervnrirnreinnennn30 [ | e | s 3.500 |...... 3.331 |MON... 05/24/2018. | 03/01/2038.
3132A5  AY 1 | FH ZS4523 - RMBS.......ooooveoeeeeeeeeeeeseeeseeseeeesseeeesssesesseeseseseeesssssesesessssesens | erenee - 1A. ...119,571 |...108.357 | ... 128,899 118,958 119,362 | covvvveverrernreinens [ v 12) o | e | s 3.500 |...... 3.357 | MON... 08/06/2013. | 07/01/2043.
3132A7 UG 4 [FHZSB883 - RMBS..........ooooreeercreeriesiesesssiesssessessiessssssssssssssssienss | avvins . 1A ...108.817 25,236 23,191 23,926 | oo [ e (120) [ | e | s 3.500 |...... 1.932 [MON... 02/21/2014. | 12/01/2028.
3132DV. 7B 5 |FH SDB0J0 - RMBS.......ovoemieriireiiieciiseiseiis s sssssssssssssessssssons | oneens - 1A. ...103.888 | ... 228,162 219,623 226,050 | ..ooovvvernrrernnnrennns | eernrrreneennn(230) [ v e | 2.000 |...... 1.346 |MON... 08/28/2020. | 09/01/2050.
3133A8 MR 5 [FHQB2168 - RMBS........ooouiiiiiciieiieseneeiseiseisesiesssessssissesssssssssnnes | seesa | d | 1AL ...103.888 | ... 125,468 120,772 124,800 | ovovevrerrerierinees [ eervverenenenne(161) [ | e | s 2.000 |...... 1.253 |MON... 08/11/2020. | 08/01/2050.
3136A5 YC 4 [FNR2012-30 ED - CMO/RMBS........coovvviiniriieiniinsiesinsississsssssssssssesenes | ceeees e 411.A ...102.839 42,224 41,059 1,263 | i | e (234) | s | e [ 2.500 |...... 1.996 | MON... 04/19/2012. | 04/25/2031.
3136A8 UN 8 |FNR2012-99 EC - CMO/RMBS.......oovuiriiererinrinerieniesissenssssissssensenees | sevins - 1A. ..71,465 |...103.060 72,120 69,978 T0491 | e [ e (142) [ o | e | s 2.000 |...... 1.613 |MON... 09/18/2012. | 02/25/2041.
3136AE  LE 5 |FNR 2013-58 KJ - CMO/RMBS........cooooviiriiirirneieiserceisisssesiseisssssssnns | ceveees e LA1A L 48,141 |..102.695 48,514 47,240 AT671 | e | e (138) | e | e [ 3.000 |...... 2.528 |MON... 11/15/2013. | 02/25/2043.
3137A5 SG 0 [FHR 3786 HE - CMO/RMBS..........ccooeriririeieinerisisnsssensssissessssssssssenes | aevins [P A11A e | 19,932 |...100.897 19,398 19,226 19,291 | e [ e ens(88) [ o | e | s 2.500 |...... 1.697 |MON... 04/12/2012. | 03/15/2038.
3137AM K7 1 |FHR 4020 EJ - CMO/RMBS.........cooviiiiriiniirerinnisiesiessinsiesssssseessssines | oveen o 1A. 59,522 |...107.398 60,521 56,352 58,730 | e | erereeeeeenn(898) | e | e [ 3.000 |...... 1.760 | MON... 09/24/2012. | 02/15/2042.
3138LV  H4 8 [FNAOATE0 - RMBS.........oioiieiiiirierieneceisisssiessssssessesssssssessessssenes | sevens | d | TAL ...216,244 | ...105.405 | ... 231,091 219,241 216,759 [ .oovvecrerencrivines | AT s [ [ 2.500 |...... 2.935 |MON... 03/29/2018. | 10/01/2027.
3138WB  BF 1 |FNAST837 - RMBS......c.ociiiiiiiisiceicii s sississsiinns | e [ AITA e | e 130,783 |...109.057 | ... 136,344 125,020 129,577 | covvveenveerivnrienns | (1,211 s | e | s 4.000 |...... 2.825 |MON... 04/24/2014. | 02/01/2044.
314030 YB 9 | FN 746006 - RMBS.........ooveeoeeeeeeeeresseeeeseeseseeeeeesesoessseessssssssssssssseessssssesnns | coneees - TA i | 25,554 | L 99.887 24,647 24,675 .24,668 2.393 |...... 2.387 |MON... 03/24/2004. | 12/01/2033.
31407P  CV 8 |FN 836284 - RMBS.......coooiiriiriirneineieiiesieeisssssssisse s sssessssissisees | seisas | d | 1AL ...116.928 7,751 6,629 B A3 [ | e 10 [ e [ 5.500 |...... 6.421 |MON... 07/22/2008. | 10/01/2035.
3140Q9 NW 9 |FN CA2204 - RMBS......c..ovvieiiinirierierieississiiesiesessssssssssessesisenens | seieees [P A11A s | s 345816 |...108.415 | ... 360,605 332,616 350,269 | ..oovvecrerineriinis | vrrreneeene 3T [ s [ e [ 4500 |...... 2.595 | MON... 02/13/2019. | 08/01/2048.
3140X4  H2 5 [FNFM1148 - RMBS.....coiiiiiiiieiieeinciieeiseiesisssisssesisseisssssssssssesens | seisns . ...105,631 |...105.582 | ... 108,642 102,898 105,958 | .oooveererrerinrinens [ eernerrnnninnenn 207 [ | e | e 3.500 |...... 2.182 |MON... 06/26/2019. | 12/01/2048.
31408 KJ 5 |FN FM4796 - RMBS reevreeies s | s e d [ 1AL ...233,983 |...104.580 | ... 234,759 224,478 233,926 | ...ovvvvennrrirnnnrinnns | cvveneriinnnens(BT) [ [ | 2.000 |...... 1.105 [MON... 11/20/2020. | 11/01/2050.
31410L UV 2 |FN 890796 - RMBS......ccoiiiiiiiiriieressisssnssssisssnsenssssssesssnsssnsssnsenssssssnses | seees I A11A s [ 108,030 |...108.086 | ... 114,161 105,620 107,504 | oo e (831) i | | 3.500 |...... 2.859 |MON... 01/17/2018. | 12/01/2045.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES. .........viiriririisisiieisrissienississsssesersssessesessenssssensenes | eossssessanes 2,108,827 XXX 2,179,657 2,055,467 2,106,280 0 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obllga ons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
696550 A4 4 | PALM BEACH CNTY FLA SCH BRD CTFS PARTN [ | ] 2[1.DFE 118619 | ... 118,619 100,000 N e e e e - 5.000 |......2.960 03/29/2018. | 08/01/2032.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities..... . .. XXX 118,619 100,000 108,685 0 0 0 XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t ODIIGAtIONS. ... XXX | e 13,311,425 | ... 11,795,467 | ....cco.ce. 12,459,218 | ..ocoovverernn 0 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y AQ 2 |ABBVIEINC.... 2.BFE.. L A11.409 | 111,409 100,000 .99,916 18 [ v [ [20.3.600 | ..o 3.621 05/05/2015. | 05/14/2025.
02665W BP 5 | AMERICAN HONDA FINANCE CORP 1.GFE. ...106.924 53,462 50,000 148,963 308 [ oorererieinnis | e | 0000:2.900 | oo 3.608 01/02/2019. | 02/16/2024.
03524B  AF 3 | ANHEUSER-BUSCH INBEV FINANCE INC 2.AFE L A24177 L 248,354 200,000 210,750 | ..ovveeeierirerineins | s (270) | coveoeereineiiene [ v [0 4625 | 4.257 07/30/2014. | 02/01/2044.
04351L  AB 6 | ASCENSION HEALTH ALLIANCE 1.C FE. ...128.930 64,465 50,000 49,179 18 [ e e [0.3.945 | 4.048 05/23/2017. | 11/15/2046.
06051G  FB 0 | BANK OF AMERICA CORP.......ccoostrierireirrineinerisssisessesssssesesssssssssnenes 1.FFE.. ..110.833 | ... 221,666 200,000 204,100 [ .ovvvoerierincerieni [ e (1,252) [ oo | e | 125 | 3.413 02/21/2019. | 01/22/2024.
06051G  GL 7 |BANK OF AMERICA CORP.......cooriiiiriireriniinnisisnisissssssessessssesessssanes 1.FFE.. ..113.846 | ... 284,615 250,000 239,859 1156 | v [ v | 3705 | 4.359 10/10/2018. | 04/24/2028.
125523 AH 3 |CIGNA CORP. ol 2.BFE.. ...120.869 90,652 75,000 74,925 L FUURPUUUURPU DU BRSO 5 (- DO 4.390 09/06/2018. | 10/15/2028.
126650 CL 2 [CVS HEALTH CORP.......cooriiriiriniieisiissiesississisesiesssssseesssssssssenssssssnsns | coeres [ [ 1,2|2.BFE.. .. 113.251 56,626 50,000 49,746 50 | e | e [ 003875 | 3.998 07/13/2015. | 07/20/2025.
20030N  BH 3 |COMCAST CORP......ooorermrimirierireseiessesissesssssessssessesssssssssssssssssesssenens | sonnees 1.GFE ...125.506 | ... 313,765 250,000 250,279 d(19) [ e e |0 8.250 | 4.237 05/15/2014. | 01/15/2033.
20030N  CT 6 | COMCAST CORP........osiiriirriiiriiiereiiseie st | eeeees . 1.GFE ..120.377 | ... 120,377 100,000 .99,960 A | s | e [ 150 | 4.156 10/02/2018. | 10/15/2028.
22170Q  AA 8 | COTTAGE HEALTH CREDIT GROUP...........ccocimirierireimerieinsserienirenesseenns | venens . 1.DFE ...112.665 56,333 50,000 50,000 | oveeiierierieerens [ e | e | e | o0 3:304 [ 3.304 01/21/2020. | 11/01/2049.
224044  CE 5 |COX COMMUNICATIONS INC......ccvoumivrrimrireirneiseriseressssissesssssssssenes | eseens [ 1,2|2BFE . 111.521 55,761 50,000 48,627 299 [ ovverieeneins | erverirneennenneinns | 200003850 | s 4.595 10/05/2015. | 02/01/2025.
254687 DD 5 |WALT DISNEY CO...covverrremriririerireriseesssisssiessesesessssssssssessesssssssenins. | oevees [P 1,2|1.G FE. 113190 | ... 113,190 100,000 .99,877 25 | oo | e | 0003700 | i 3.728 10/14/2015. | 10/15/2025.
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254700 BE 8 | DISCOVERY COMMUNICATIONS LLC......coivmrirrereeriniermeriesineesseesns | evveees | e | erveenne 1,2|2.CFE. 99,810 |...112.353 112,353 100,000 199,914 A7 [ e e [00.3.950 |, 3.971 .3,950 | 05/18/2015. | 06/15/2025.
264420 AG 9 |DUKE ENERGY PROGRESS LLC.......ooeriiiiireriiiiennieisnineiensnssesennnes | ovees [ o [ cevveees 1,2|1.FFE.. ....249,953 |...117.044 292,610 250,000 249,967 4 | e | e [ 2003700 | 3.702 .9,250 | 08/06/2018. | 09/01/2028.
26443C  AA 1 |DUKE UNIVERSITY HEALTH SYSTEM INC.....c.ovcomrremrrrerrerireneseeisnninns | ceeees B 1,2|1.CFE ...122.881 184,322 150,000 150,000 | ovvuveerrrerierinees [ [ | e | 2000 3.920 | s 3.920 06/01/2017. | 06/01/2047.
26824K  AA 2 [AIRBUS FINANCE BV.......ccouiiieiiiineiieiieeiseisssississe s sssssssissssnns | seiis Cl. 1.FFE.. ...104.975 52,488 50,000 49,134 358 [ v | e | 2002700 | i 3.494 12/10/2018. | 04/17/2023.
29250R AW 6 |ENBRIDGE ENERGY PARTNERS LP.........ccocvmerimriiriieiireriesenceisnins | ceeees 2.AFE.. .. 122.247 183,371 150,000 149,716 50 [ ceorrernrrernnnnens | rvrerennnrinnneennne | 0005875 | e 5.921 10/01/2015. | 10/15/2025.
29273R  BD 0 |ENERGY TRANSFER OPERATING LP.......ccooiiiiirrinernerieeiseiseniesninnns | eeveeen | e | rveenne 1,2|2.CFE ...109.700 109,700 100,000 93,612 1,310 [ oo [ e [ 004,050 | 5.785 10/05/2015. | 03/15/2025.
30231G  BH 4 |EXXON MOBIL CORP......ccovvuuiririrriieriirerreierisssenssesessesssesssssssensenens | wveeees | o | oevenns 1,2|1.CFE......... ...109.450 218,900 200,000 200,000 | ..o e | e [ 202,992 | 2.992 03/17/2020. | 03/19/2025.
35137 AG 0 |FOX CORP....couiiiiciiciieriseitesise ettt esssssssisessnnes | eenins | oo | aeveeees 1,2|2BFE...... 50,000 |...110.134 55,067 50,000 50,000 | eveueirerierineirens [ e | e | e | 00nen 2030 | i 4.029 01/15/2019. | 01/25/2024.
35137L  AM 7 [FOX CORP....cotiiriiivirriersseiesis e ssssssessssssssesssnnns | oevsens | oo | svseeees 1,2|2BFE i [ e 49,922 |...109.121 54,561 50,000 49,933 T | s [ e [20.3.050 | 3.084 03/31/2020. | 04/07/2025.
377372 AL 1 | GLAXOSMITHKLINE CAPITAL INC.....vvumriurererieirseeseressssessenssssesensanes | eeeens - 1.FFE.. ...250,520 |...107.136 267,840 250,000 250,271 | cooeveenreeeneeeinnes | e (108) | vvvrvrreereriens [ v [0 3.375 [, 3.327 07/20/2018. | 05/15/2023.
377373 AG 0 | GLAXOSMITHKLINE CAPITAL PLC......coviieriieiirierssiseseeesissesssesssnsns | ceveens Cl. 1.FFE.. e ....224,616 |...107.748 242,433 225,000 224,746 66 | .o [ |20 3.000 | e 3.034 03/27/2019. | 06/01/2024.
381456  AH 3 | GOLDMAN SACHS GROUP INC........ovverrerrriserierineernenisnisersensnssenennns | ceeene | oo | weveene 1,2 [ 1.8 FEuviiiiii | v 199,482 |...112.264 224,528 200,000 199,674 49 | s | e | 2003500 | e 3.531 11/10/2016. | 11/16/2026.
42824C BF 5 |HEWLETT PACKARD ENTERPRISE CO......cceooviimriiiriiierinnsirersnineies | cevens ..149,726 |...113.510 170,265 150,000 149,765 40 | oo [ | 04650 | 4.696 04/06/2020. | 10/01/2024.
494550 AT 3 |KINDER MORGAN ENERGY PARTNERS LP........ccccouvumirinirveiniereriniens | ceves 46,020 |...125.582 62,791 50,000 146,668 139 | o [ [ 05,800 | ... 6.527 09/02/2015. | 03/15/2035.
49456B  AG 6 | KINDER MORGAN INC.......cooovimrrrirnnrimnnrinnrisnnnisnnisnnnnensssinssssnnnssnnnes | coneeee | oo | eeveene 1,2 | 2B FEuiiiiins | o 88,429 |...123.238 123,238 100,000 .90,393 420 | [ 005300 [ 6.350 09/09/2015. | 12/01/2034.
50077L  AD 8 | KRAFT HEINZ FOODS CO.......ovvvemremirierinieierisissesssssssssessenesssessssenes | veeees ...104.427 104,427 100,000 .96,838 520 | coverrveriieniiennns | cevrensieniienisnnien | 00003000 [ e 3.649 04/25/2017. | 06/01/2026.
57629W CH 1 | MASSMUTUAL GLOBAL FUNDING Il.....coiiuuieeireiieieirsniiseisessesisnens | ceveees ..112.384 505,728 450,000 449,300 122 | e e [00.3.400 | 3.433 03/05/2019. | 03/08/2026.
58933Y  AJ 4 [MERCK & CO INC......occormrurrirrrerirerirnrenerisnisnienisssenssnesssssessnssnensns | avenee | oo [evvmeninen T | TE FEuiiiiiis | v 247,048 |...130.062 325,155 250,000 247,447 B8 [ .o | e | o150 | s 4.221 05/14/2014. | 05/18/2043.
641062  AF 1 |NESTLE HOLDINGS INC......ccoriemirierireirieissiserieseesessessseissessesssssssenes. | eseens ...248,795 |..117.311 293,278 250,000 249,032 107 | oo [ [200.3.625 | 3.683 .9,063 | 09/17/2018. | 09/24/2028.
666807 BJ 0 | NORTHROP GRUMMAN CORP........ccotvimirierirriieiieissiiesieseessesssssises | vevens ...121.926 121,926 100,000 .99,985 0 [ | ovrereennrennnrennns | 0000 3.850 | v 3.851 v 3,850 | 02/03/2015. | 04/15/2045.
66989H AG 3 |NOVARTIS CAPITAL CORP......covuivierirrereeresisersesiesissesensssissessesssesens | svneees ...109.701 109,701 100,000 .99,635 101 | oo [ [00.3.400 |, 3517 |MN.oooo | 519 | 3,400 | 12/10/2018. | 05/06/2024.
68233) BH 6 |ONCOR ELECTRIC DELIVERY COMPANY LLC.....c.ccorvrrmrvmrrnrirermnninnineees | cevens ..117.529 58,765 50,000 49,981 2 | e | e [ 2003700 | s 3.706 .1,850 | 08/07/2018. | 11/15/2028.
693475 AX 3 | PNC FINANCIAL SERVICES GROUP INC........ccnveumirmerinrererisrirseessninns | eeeens ...109.783 219,566 200,000 199,691 51 [ e | onreeennneennneinnne | 0000 2.800 | oo 2.630 .5,200 | 07/18/2019. | 07/23/2026.
69351U AN 3 |PPL ELECTRIC UTILITIES CORP......c.cervimiiiririiieriniieiesisissssiessnies | oveis ..134.811 134,811 100,000 .99,525 13 | v [ 005,200 | i 5.238 .5,200 | 07/12/2011. | 07/15/2041.
70213H AE 8 | MASS GENERAL BRIGHAM INC ..110.217 110,217 100,000 100,000 | ovoueeeerrerimrinens [ e [ | e | 003192 | s 3.192 .1,348 | 01/22/2020. | 07/01/2049.
717081 ES 8 |PFIZER INC.....ooiiiiiiiieieiieeisiieee it | eeins ...107.881 134,851 125,000 124,958 12 [ e [2000.2.950 | 2.961 .3,688 | 03/04/2019. | 03/15/2024.
731572 AB 9 |RALPH LAUREN CORP ...108.275 54,138 50,000 49,523 25 | oo | e | 0000 2.950 [ e 3.067 06/01/2020. | 06/15/2030.
74456Q BX 3 |PUBLIC SERVICE ELECTRIC AND GAS CO ...116.062 290,155 250,000 249,967 A | e | v | 00000 3.650 [ i 3.652 09/05/2018. | 09/01/2028.
84756N  AD 1 |SPECTRA ENERGY PARTNERS LP.......c.covvuiiirinirnerierienesseiesissnienes | s ..111.639 111,639 100,000 199,915 | oo |28 | | | 750 | 4.779 09/16/2013. | 03/15/2024.
89236T FS 9 |TOYOTAMOTOR CREDIT CORP......cooirimrirriiieieiseiieriesissessssissisees | seii ...108.538 217,076 200,000 199,966 | ..ooovvvrerererieens [ v 10 [ | e [ 20.3.350 | e 3.356 01/03/2019. | 01/08/2024.
893526 DJ 9 | TRANSCANADA PIPELINES LTD ...137.521 343,803 250,000 271,584 | .o | e (819) s [ [ 006,100 |, 5.378 07/12/2011. | 06/01/2040.
90331H NV 1 [US BANK NA ...t nsessssssssians | avneees ...107.379 268,448 250,000 249,867 | ..oovvvrverrncenenns | v s [ [20.3.400 | 3.422 07/19/2018. | 07/24/2023.
904764 BC 0 |UNILEVER CAPITAL CORP. ..115.824 231,648 200,000 198,462 | ... [ v 184 | | e 000232500 | 3.622 09/04/2018. | 03/22/2028.
91324P DK 5 |UNITEDHEALTH GROUP INC... ...118.897 356,691 300,000 300,849 | ooovvvenrrrenneriinnne | cevmnreerneeneens(97) e [ 0023850 | 3.806 09/26/2018. | 06/15/2028.
91324P DM 1 |UNITEDHEALTH GROUP INC... 49,876 |...109.452 54,726 50,000 49,924 | |23 | e [020:3.500 [ 3.554 12/13/2018. | 02/15/2024.
92343V EU 4 |VERIZON COMMUNICATIONS INC.......covirmmrimmerrerirerireessessssrsenisesenseenns | seves ...108,822 |...118.909 129,611 109,000 108,868 | ..oovvvverrereerrnens [ erverinerinennnn 12 [ | e | 04016 | s 4.032 02/28/2019. | 12/03/2029.
931142 CB 7 |WALMART INC ..ottt sssssssssas | eeens ..114,514 | ...145.601 145,601 100,000 1,269 | oo [ eevrereereen(BAT) | o | e [ 205,250 | e 4.212 04/23/2014. | 09/01/2035.
949746 RW 3 |WELLS FARGO & CO.....vverrercrmniiirierienisesssissssessessssssssssssssssssenes | oevens ...110.060 110,060 100,000 95,704 | oo | e AT | | v | 000003000 [ e 3.905 03/29/2018. | 04/22/2026.
949746 SH 5 |WELLS FARGO & CO....ccovvvvmiririiniiineeieeiseisessssissssess s sssssssssssssnes | eseens ..110.797 276,993 250,000 243431 | oo | e 1,005 | i s [223.000 | 3.504 11/29/2016. | 10/23/2026.
95101V AB 5 |WESLEYAN UNIVERSITY .....oevvrmrimrnerrininernernsnneneneseesessssssnennenens | avvnee | oo | voneen 1,2 O FEuviviis | viviiiinennn.50,000 ] oo 94,521 47,261 50,000 50,000 | oo | e | e | e | 00 3:369 | e 3.369 01/09/2020. | 07/01/2050.
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3299999. Industrial & Miscellaneous (Unaffiliated) - IssUer OBlIGAtIONS. ........cveureeriessisnsesienississsrs s ssnessessensnns | eessesssesas 7,663,049 XXX 8,901,410 7,684,000 7,675,695 4,486 XXX XXX | XXX | e 73,6831 | o 281,010 XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05550M  AS 3 |BBCMS 2019-C3 A3 - CMBS........ovvvemrierireirieisssiessisesssesssssssssssesssssssens | soenies | or | corveennns A1 1AFE s | s 328,228 |...111.765 363,236 325,000 327,672 | oo [ e (B78) [ s [ [ e 3.319 |...... 3.197 |[MON... | w899 | e, 10,787 .| 05/17/2052.
12624P AE 5 |COMM 2012-CCRE3 A3 - CMBS ...144,403 |...102.524 150,384 146,682 145,714 | oo | 94 | s | | s 2.822 |..... 3.211 4,139 .| 10/17/2045.
23305Y AD 1 |DBUBS2011-LC3 A4 -CMBS.... ...100.437 25,679 25,567 25,552 | v [ v (28) [ o | | e 4551 |.... 4.429 1,199 .| 08/12/2044.
23312L  AS 7 |DBJPM 2016-C1 A4 - CMBS.........oovveerinnrrnerierineinsnisssissnsenissessenssssesens | ceeenes | oo | serveeneendh | TAFE s | o 161,361 |...110.633 165,950 150,000 156,336 | .coouveeerrerierenens [ evvrmeerneeed(1,191) s | oo | s 3.276 |...... 2.385 .| 05/12/2049.
23312V AF 3 |DBJPM 2016-C3 A5- CMBS........... ....245,876 |...109.206 273,014 250,000 246,721 2.890 |...... 3.150 .| 08/12/2049.
36252R AJ 8 | GSMS 2014-GC18 A3 - CMBS ...139,118 |...103.971 141,477 136,074 137,572 | oo [ eerverirneeenna(B83) [ oo | e | s 3.801 |...... 3.280 rerernennD, 172 .1 01/11/2047.
36260 AD 9 | GSMS 2019-GC39 A4 - CMBS........vvmiriirirrierneiseerisissienssssssssssensnsns | vevnne | oo | aeeveesenes A1 1TAFE i | s 772,457 |...115.337 865,024 750,000 769,162 | ..ooeveceevivrencnns [ vrverrereeee(2,075) [ o [ | e 3.567 |...... 3.223 |[MON... [ ..ccc0ee.ni2,229 | ... 26,753 .1 05/10/2052.
90276Y AE 3 |UBSCM 2019-C16 Ad - CMBS........vivrrimireerieeiieeissise s ...231,748 |...114.106 256,739 225,000 230,680 | ..oocvvncreerernenrnnin [ eerverrneennenn(B33) [ [ [ 3.605 |...... 3.254 8,111 .| 04/17/2052.
95000G AX 2 |WFCM 2016-BNK1 A2 - CMBS, ....138,273 |...105.136 157,704 150,000 141,975 2.399 |...... 3.551 .1 08/17/2049.
95001R AW 9 |WFCM 2018-C48 Ad - CMBS........cooevverereerenresiessessieessessisessessssssssssens | evienns | o | sovesiienns A1 1AFE. s | e 201,998 |...117.545 235,090 200,000 201,501 [ v [ eerverrrnensenn(290) [ o [ e [ e 4.037 |...... 3.906 .| 01/17/2052.
95001X  BA 3 |WFCM 2019-C50 Ad - CMBS.......ooiiiiniiiiiiniisniissiissississssssssisssssssssssessnnss | oeneiee | oo | avensind 4|1.AFE....... ...454,471 |..111.285 500,783 450,000 453,575 | .o | e (600) | o [ [ 3466 |...... 3.332 .| 05/17/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities .2,843,754 XXX 3,135,079 2,808,323 2,836,462 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14314R  AD 4 |CARMX 2017-4 A4 - ABS... ... 147,545 |...101.460 152,190 150,000 149,363 689 [ ..o [ e [ e 2.330 |...... 2.815 .| 05/15/2023.
17305E  GM 1 |CCCIT 2018-A3 A3 - ABS... ....149,930 |...107.222 160,833 150,000 149,946 9) 3290 |...... 3.305 .| 05/23/2025.
29366A  AA 2 [ELLTAT - ABS.....cooivrrrierenineinsiinsiessenisnessesiessssessnnssessssssssenns | svveeee | oo | eovnereeendt | TAFEiiiiiis | oo 13,249 |...100.529 13,321 13,251 13,251 (U UPOUPPURORTUOOPRN UPPOORSPORRIOTPOROPOR PPOOON 2.040 |...... 2.041 .| 09/01/2023.
82653E AA 5 [SRFC2019-1 A- RMBS ...103.674 43,633 42,087 42,086 (0) 3.200 |...... 3.222 .| 01/22/2036.
92348R  AB 4 |VZOT 2017-3 A1B - RMBS.......itiirirriirierierireisnriesiesie s ...100.003 |.......... 0 | e | e | s | e | | | oo 0422 | .o .| 04/20/2022.
92349F  AB 9 |VZOT 2018-1 A1B - RMBS.....couuiiiiiiririsiisssssensssesssnssssssssnssens s ...100.044 58,774 58,749 58,749 | v | | s | | oo 0412 | e [MON. [ a7 [ s 539 .| 09/20/2022.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNHES.................cc.ovevrvrerrecreeieieiieieieieieieeieeiesiens XXX 428,752 414,087 413,395 680 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) XXX | e 12,465,241 | oo 10,906,410 | ..oovvenee 10,925,551 0 1,738 0 XXX XXX XXX
Totals
7699999. Total - Issuer Obligation: 22,922,969 XXX ..24,450,702 21,639,000 22,313,041 0 (141, 387) 0 0 XXX XXX XXX
7799999. Total - Residential Mortgage-Backed SBCUMHES...............iirvvriniiieiieesisi s esssssss s s sssessssssnsssennns | cvsiees 2,293,320 XXX 2,379,481 2,234,852 2,287,976 0 44) 0 0 XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ...t | eosnesssesas 2,843,754 XXX 3,135,079 2,808,323 2,836,462 0 (3, 428) 0 0 XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities... . 524,909 XXX . 547,371 514,087 522,080 0 .(1,064) 0 0 XXX XXX XXX
8399999, Grand TOtal - BONGS..........vuuurveuririerieiiisiii ettt | enirnens 28,584,952 XXX | s 30,512,632 27,196,262 27,959,559 0 .(146,623) 0 0 XXX XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 8,795,561 B o 2,923,276 1C i 3265109 1D .. 4,082,842 2,184,860 1F 3759498 16 . 1,057,258
2A s 840,834 2B o 759,958 2C i 193,526
3B .
4B .. .
5B e 0
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TA 0 1= N 1C s 0 1D e 0 L] ST 0 L1 S LLC TN 0
2A ! 0 2B o 2C 0
3A 0 3B i 3C i 0
AA e 0 4B e AC 0
BA ! 0 L1 5C i 0
B 0
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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 RiYel
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
001055 10 2 | AFLAC ORD.....oituiiiiirieriieinsisiseieie sttt sssnssssensnnins | conenens 9,153 251 10/09/2018. | .o
001084 10 2 [AGCO ORD....ccoooviimiiiriiireiesiisiisesssssssssssss s | ceneseas 1,361 13 .. | 03/19/2019.
00123Q 10 4 |AGNC INVESTMENT REIT ORD......ccoovoirimiriieiieniineneinsesiessissssisssssssssiesssesssnins | oveeees [ . . 2,556 17 224 .| 10/09/2018.
00130H 10 5 | THE AES CORPORATION.......oiiiiiimiiiriiiniisciissiesssisssissssssssssssses s | enens [V 208.000 | ... 4,888 | .. 23.500 | .o 4,888 2,352 104 04/17/2020.
00206R 10 2 [ AT&T ORD ..ot | e [V I 1,938.000 | .....ccccooeee.....55,737 | ..o 28.760 55,737 54,890 ..3,960 .| 04/17/2020.
002824 10 0 |ABBOTT LABORATORIES ORD........ccooimiiimiiiniiiniiinsiisnsississnssssssssssssssssenssens | caneiens [T 438.998 | ....................48,066 |.... 109.490 48,066 13,037 632 .| 02/10/2016.
00287Y 10 9 |ABBVIE ORD.........cooriiuriiimieiirceiiecesiesessesessesessess s sesesiens | covieee [V 478.000 | ...................51,218 | ... 107.150 51,218 31,010 ..2,030 04/17/2020.
003654 10 0 |ABIOMED ORD......ccviriiriirriiisiresisisisssiessssssiesssssssssesssssesessssssssssssesssssssssessessnsssenss | cennnen 2,853 .. | 04/22/2019.
00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD........ccoocrviimmeiimreiieneiiesesiesessesesseseseeseseenes | coveees . . 755 .| 08/14/2019.
004225 10 8 |ACADIA PHARMACEUTICALS ORD.......covivieriiririnniiirerinsisisessssssssssiesssssessessssssssenss. | connnens oo | e 33.000 | 1,764 | L 53460 | ..o 1,764 1,805 07/15/2020.
00434H 10 8 | ACCELERON PHARMA ORD........cocomiiiiimiirieiimseiiseiiesesissesessessssesssesesssessesesseseenenes | ovneens oo | e 16.000 | 2,047 | 127.940 | oo 2,047 1,589 ..| 07/15/2020.
00507V 10 9 |ACTIVISION BLIZZARD ORD......ccvvuierriiiiiriierssieiesississssssesssssssssesssssessessssssssssssnns | eeveens oo | 201,000 | e 18,663 | 92.850 18,663 9,653 72 . | 04/17/2020.
00508Y 10 2 |ACUITY BRANDS ORD........cccooimiiimeiiniiireiisseiissesissssissssssssssssssssssssssssessssesnnness. | covnns oo | e 12,000 | i 1,453 | 121.090 | oo 1,453 1,513 6 10/09/2018.
00650F 10 9 |ADAPTIVE BIOTECHNOLOGIES ORD........ccooiiiiiiiiiniiiiiiiinsissicsissiiesississiissinns | coviie oo | 24,000 | i 1,419 | 59.130 | oo 1,419 1,175 .. [ 10/20/2020.
00724F 10 1 |ADOBE ORD.........ccooouiiiiiiriiiniiinsiissiisssisssssssssessssssssseses s | coneeeas v e 123.000 | i 61,515 | L 500.120 61,515 17,781 .| 10/09/2018.
00751Y 10 6 |ADVANCE AUTO PARTS ORD.......ooomiiiiiiiriiineieeseiseseesesessesessesesssesesssesesssseseesens | coveeee v | ereerenn21.000 | 3,308 | 157.510 | oocvveeceecens 3,308 3,396 5 17 10/09/2018.
00766T 10 0 |AECOM ORD.........ccoovvimriinriinnisnnisssisnnissssissssssssssssssssssssssssssssnssssnssssnssnnns | oonvns | one | connenennnen0.0000 | i 2,340 | L 49.780 | oo 2,340 1,521 .. | 10/09/2018.
007903 10 7 |ADVANCED MICRO DEVICES ORD JOV | e 307.000 28,155 | L 91.710 28,155 7,900 .| 07/15/2020.
00846U 10 1 |AGILENT TECHNOLOGIES ORD.......ccoomimiimiiniinniensiinsisssissssssssssssssssssssnsess | s oo | 82,000 | 9,716 | 118.490 | ooovvcceens 9,716 4,144 59 03/19/2019.
00847X 10 4 |AGIOS PHARMACEUTICALS ORD.......cooiiirierireiirneeisesisseeeseseseesesisesssssesesesseseenns | covieee coo | e 16,000 | 893 | L 43.330 | .. 693 798 .. | 06/28/2019.
00912X 30 2 [AIRLEASE CLA ORD......cosiiiiiiiiiririeisissiesesissiessssssss s ssesssisssessssssssssssessnns | osssens » ..1,288 | 44.420 | oo 1,288 1,264 5 17 . | 10/09/2018.
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD.........ccooouuieiirerirerineresssnisesnissseiesssessssiins | ceveeens [V 65.000 | ..cocoorrriinnnens 17,759 |..... 273.220 17,759 8,323 87 337 10/09/2018.
00971T 10 1 | AKAMAI TECHNOLOGIES ORD.......ccevimiviriiiireriiieirenisisesessesssssssessesssssssssssssssesessns | cennnens oo | e 49.000 | 5,145 | 104.990 | .oovvvvririircrrs 5,145 2,434 .. | 10/09/2018.
011659 10 9 |ALASKA AIR GROUP ORD I I | 142000 | i 728 | 52.000 |.. 728 823 5 .| 05/15/2018.
012653 10 1 | ALBEMARLE ORD......cooouuiiiiriiireiiceiieseiissiisess s ssessesess | ceneiens v | e 33.000 | 4,868 | 147.520 | ovvvvciecens 4,868 2,479 13 43 12/16/2019.
013872 10 6 |ALCOA ORD........cooovvirriiriiinniissnisseisniissnessssssssesssnessnsssnsssssssssssssssssnnnns | ooneens | ooe | onnnenennnnn0.997 | iiiiiiiiiiiniiiinnnn23 | 23.050 23 18 ..| 06/05/2013.
015271 10 9 | ALEXANDRIA REAL ESTATE EQ REIT ORD.........cocvvemmrimrnrineniisseinsneiissnninsenissneinns | eenvins | eee | cvererennnned1.000 | i 5,525 | 178.220 | oovvveccvieens 5,525 3,761 34 130 .. 10/09/2018.
015351 10 9 |ALEXION PHARMACEUTICALS ORD ..8,749 ... 156.240 | .ocovviceiens 8,749 6,634 .| 10/09/2018.
016255 10 1 |ALIGN TECHNOLOGY ORD 211,222 ... 534.380 11,222 5,433 04/22/2019.
017175 10 0 |ALLEGHANY ORD 3,220 75 .. | 10/09/2018.
018581 10 8 |ALLIANCE DATA SYSTEMS ORD 1,385 8 .| 06/27/2018.
018802 10 8 |ALLIANT ENERGY ORD 2,999 103 10/09/2018.
020002 10 1 |ALLSTATE ORD.....c.ccoovvirrrianiiiererienirienenes 7,425 55 176 .. | 10/09/2018.
02005N 10 0 |ALLY FINANCIAL ORD 3,316 94 .| 10/09/2018.
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD . 2,206 10/09/2018.
02079K 10 7 |ALPHABET CL C ORD . . ..1,751.880 136,647 58,445 .. | 08/14/2019.
02079K 30 5 |ALPHABET CL A ORD.......ooiiiiiiiiciiiiceiiseiiseeisesissssesssnessesssssssssnssssessssssesesnsens | coveies .79. . ..1,752.640 138,459 34,522 .| 12/16/2019.
02156B 10 3 |ALTERYX CL A ORD.......ostiriririirrinreiinseninnenissssinsesissssssssssssssssssssssssssnsssssssnnnes | coennne | eoe | sevvenennenn 13.0000 | i 1,683 | 121.790 .1,583 1,577 04/17/2020.
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02156K 10 3 |ALTICE USA CL A ORD........covrrimrrincriereeisnesisenesisenessnensnsessssnesssnessnessssesssnesssnens | eoenene [ eon | eeerereneen99.000 | oo 3,749 | L 37.870 |. ..3,749 2411 o] .1,042 .. | 06/28/2019.
02209S 10 3 |ALTRIA GROUP ORD......cccovvviriiieriniieinnisisesnsiensssssiessssssssssessssssssesssssssessssssssseses | voeevnns | one | vereenreen86.000 | v 19,926 | oo, 41.000 19,926 21,781 418 .1,643 .. | 10/09/2018.
023135 10 6 |AMAZON COM ORD ..3,256.930 364,776 133,485 .. | 10/20/2020.
023436 10 8 |AMEDISYS ORD......ccovveiiriirrirerinniiseiisseisseisessesssesssssssnnssssssssssssssssssnssnsssins | coneeens | oee | onneenennnnn 0000 | i 2,640 | e 293.330 | oo 2,640 2,468 .| 12/15/2020.
023586 10 0 |AMERCO ORD........cccooouurs 1,154 9 10/15/2019.
023608 10 2 |AMEREN ORD 4,776 144 .. | 10/09/2018.
02376R 10 2 |AMERICAN AIRLINES GROUP ORD . . 3,645 9 .| 12/15/2020.
024835 10 0 |AMERICAN CAMPUS COMM REIT ORD.......ccooomrvimemiinmrirnneereneeenesnesesisenessenesnsnenes | vervins | eer | cverererenenb0.000 | oo 1,711 ] 42770 | oo 1,711 1,656 75 10/09/2018.
025537 10 1 |AMERICAN ELECTRIC POWER ORD........ccocnirrmrmrieriinrirnnrnsrinssnsensssseesenssssssssensssnsnns | eovenins | ee | wverrnrern 148,000 | v 12,077 | i 83.290 12,077 9,305 412 .. | 10/09/2018.
025816 10 9 |AMERICAN EXPRESS ORD 21,522 |..... 120.910 21,522 13,348 306 .| 10/09/2018.
025932 10 4 |AMERICAN FINANCIAL GROUP ORD.........cccovurirmrirrernrinersenrirersnsnsienssisseessssssssensnenss | eoneneee | oen | sneerernnnnn21.0000 | i, 1,840 | ... 87.620 | oo 1,840 2,353 81 10/09/2018.
02665T 30 6 |AMERICAN HOMES 4 RENT CL A REIT ORD . 1,601 4 15 .. | 10/09/2018.
026874 78 4 |AMERICAN INTERNATIONAL GROUP ORD ..8,405 . . 9,818 284 .| 10/09/2018.
03027X 10 0 |AMERICAN TOWER REIT.......cccooimiiiiriiinniinniinnnissnissnessneissnessssssssnssssnssssnssnsnnns | eoennne [ eon | eovernnnn 112,000 | v 25,140 |..... 224.460 25,140 10,527 136 485 06/28/2019.
030420 10 3 |AMERICAN WATER WORKS ORD 4,801 114 .. [ 10/09/2018.
03064D 10 8 |AMERICOLD REALTY ORD 2,046 13 25 .| 04/17/2020.
03073E 10 5 |AMERISOURCEBERGEN ORD 2,948 80 03/19/2019.
03076C 10 6 |AMERIPRISE FINANCE ORD........ccccoovviimmmiiinniinniinniinnisnsessnsssssisnsssssssssnssennns | connneee | o | sverennernnni20.0000 | oo 4,858 | 194.330 . 584 102 .. | 03/28/2007.
031100 10 0 |AMETEK ORD 8,103 |..... 120.940 | . ..8,103 4,895 48 .| 10/09/2018.
031162 10 0 [AMGEN ORD........coooviiimriiinriiinrisnnisnsisnsisssisssessnsssssssssnssssnssnssssssssnssssnssnnnes | oonvees | onn | oereeernnn 194000 | i 35,408 |..... 229.920 35,408 20,040 986 12/16/2019.
032095 10 1 |AMPHENOL CL A ORD ...9,939 ... 130.770 | oo 9,939 2,489 22 76 .| 10/15/2019.
032654 10 5 |ANALOG DEVICES ORD.......cccovrviiiereriniisrinniernnineierssisesnsssssnssssesssssensssssssessssensns | evnnne [ ee | eveerenreren 96,0000 | v 14,182 | e 147.730 6,545 238 .| 10/09/2018.
03272L 10 8 |ANAPLAN ORD......cooooiiriiimrriieriieneiseneissneisssesssssssssssssensssssnssssssesssssssssnssnssssnsssonnns | ooneens | oee | cvneerersneni20.000 | oo 1,796 | i 71.850 1,262 06/28/2019.
035710 40 9 |ANNALY CAPITAL MANAGEMENT REIT ORD......cccserernrirrermrinernrennirerisnserensnisesrennnns | eoveeiee | oee | eerreneri373.000 | v 3,152 | i 8.450 . 3,805 82 351 .. | 10/09/2018.
03662Q 10 5 [ANSYS ORD....coooviiiriiiciiirceieceieneissesesesssesessssesssssssesesessessssessssesssssssssssnsesnns | conneene | o | everennersnni20.0000 | i ,095 | 363.800 |. ..9,095 4,146 .| 10/09/2018.
036752 10 3 |ANTHEM ORD.....coovvviiiriiriiriiinrneiseseisesiisssnissssissessssssssssssssssssssssssssssssssssssssnnens | eoneiins | oee | cvererensnnn07.000 | i 21,513 | 321.090 21,513 10,803 255 10/09/2018.
03676B 10 2 | ANTERO MIDSTREAM ORD.........ccocooiimiimniiinniiinneissneeisneissnsssnesssnssssnssssnesissnssnnns | eoennne [ eon | eevverennenn10.000 | i 540 | i, 7.710 | .. 540 474 86 .| 10/15/2019.
037411 10 5 | APACHE ORD....costiiiiiiiciiiceiiceiie it 2,955 30 .. | 12/16/2019.
03748R 74 7 |APARTMENT INVST MGT CL A REIT ORD 2,190 .1,708 .| 11/13/2020.
03750L 10 9 |APARTMENT INCOME REIT ORD 1,708 12/15/2020.
03768E 10 5 |APOLLO GLOBAL MANAGEMENT CL A ORD . 2,547 2,670 52 .. | 07/15/2020.
037833 10 0 |APPLE ORD...cooiiiiiiiiiereiieceiieceiieceiiesssiesesissessesessssessssssssssssssssssssssssssssssssssssssssnnns | coneeens | oee | eeeerni,258.000 | i 564,994 | L 564,994 92,205 ..3,438 .| 12/18/2018.
038222 10 5 |APPLIED MATERIAL ORD 5,810 213 10/09/2018.
038336 10 3 |APTARGROUP ORD 2,009 27 .. | 10/09/2018.
038520 10 6 |ARAMARK ORD 3,000 32 .| 10/09/2018.
039483 10 2 |ARCHER DANIELS MIDLAND ORD 6,044 246 10/15/2019.
040413 10 6 |ARISTANETWORKS ORD 4,057 .| 10/09/2018.
042735 10 0 |ARROW ELECTRONICS ORD 1,850 10/09/2018. | ..o
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044186 10 4 |ASHLAND GLOBAL ORD 1,515 21 .. | 10/09/2018.
045327 10 3 |ASPEN TECHNOLOGY ORD 2,233 .. | 10/09/2018.
045487 10 5 | ASSOCIATED BANCORP ORD........oociimiiimiiiiririneiissiisesessssssssssssssssssssssssssnssss | coneeens 1,327 36 .. 10/09/2018.
049560 10 5 |ATMOS ENERGY ORD.......ccoovumiiiiiiiiieiiereisessiseseeseseesessssssessesessesesssssssessssesssinns | coseeens 3,099 75 .| 10/09/2018.
052769 10 6 |AUTODESK ORD.........ccooviiriiiriiiciiiiniiiesisissessness s | coneeens v | e 83.000 | 19,236 | 305.340 19,236 6,064 10/09/2018.
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.........cccvvimerirririrerirneeesssisssesssssseissssesessisess | coseeens v | e 114,000 | e 20,087 | 176.200 20,087 10,680 106 415 .. | 10/09/2018.
053332 10 2 |AUTOZONE ORD......cooviimiiiniiiniisiniisscisssissssssssssssissssssssssssssssssssssssssssesnnns | coneiens .1,185.440 | i 8,298 2,729 .| 04/17/2020.
05338G 10 6 | AVALARA ORD.......oooiiiciiiceiieceiiesesisess s | s oo | 24,000 | i 3,957 | 164.890 | ..ocovvoririecnens 3,957 3,007 07/15/2020.
053484 10 1 | AVALONBAY COMMUNITIES REIT ORD.....c.evoirmiriirerrnisirenssisessssenssssssensssssesensnes | connnens 5,101 65 258 .. | 10/09/2018.
05352A 10 0 [AVANTOR ORD.......ccoouiiiimieiimieiissesissesisessesessssessssess s esessssssesesseseessnens | coviene 2,716 .| 10/20/2020.
053611 10 9 [AVERY DENNISON ORD....cooiuiiriiiiiirniierneisiesisiesesssssssessessssssssessssssssessssssssenss | vevseses 707 40 04/25/2013.
053807 10 3 |AVNET ORD....cooiiiiiiiiieiiiieiiieeeiseseissseessssssessssessssssssssssssssssessssssssssssssesssssnsssns | ceneeens 1,456 29 .. | 10/09/2018.
05464C 10 1 | AXON ENTERPRISE ORD.......ccsiiiiimiiireiiiiiererisissssiessssssesssiesesssssssssssssssssssssenes | nevseses 2,126 . [ 10/20/2020.
05605H 10 0 |BWXTECHNOLOGIES ORD........coooiviiriiiniiineiiseiisseiisesesssissessssnsssssssesnssesnenes | s 1,807 23 10/09/2018.
05722G 10 0 |BAKER HUGHES CL A ORD........cosiiiimiiimiiieieiesesisesisssisssiesssesssssssessssissssienens | s 5,520 135 .. [ 10/15/2019.
058498 10 6 |BALL ORD......coooiiiiiiiieiieneissiisesisesisssis s | ceneiens . . 766 48 .| 03/03/2009.
060505 10 4 | BANK OF AMERICA ORD.........ccooouriiiriiiriiieseiieseisesesiesesssssessesssssssssssssssesessssesnnse | ceseeens w0 1,974.000 | i 59,832 | ..... 30.310 59,832 38,982 1,421 12/18/2018.
064058 10 0 |BANK OF NEW YORK MELLON ORD.........ccocvvimriiniiiniiisnsisssisnsissssissssssssssissnssens | coneiens 8,184 269 .. | 10/09/2018.
06417N 10 3 | BANK OZK ORD......ccooiviiiiiiriiiieieceieseiieseieseisesessissssesesssssssssssessensssneies | e 1,377 39 .| 10/09/2018.
071813 10 9 |BAXTER INTERNATIONAL ORD.......ccocooimiinniiriineiinsississsisssissssesssssssessnnens | coneiens [V I 123.000 5,518 30 114 06/28/2019.
075887 10 9 |BECTON DICKINSON ORD.........coooiimimierimieiinieisesissseeeessisessisssssssssssessssesssoesssens | coseeens ..67.000 . 12,513 214 .. | 10/09/2018.
084423 10 2 |WRBERKLEY ORD s | e o .42.000 | ... 22,790 | 66.420 | ..o 2,790 2,222 20 .| 10/09/2018.
084670 70 2 | BERKSHIRE HATHWAY CL B ORD.........ccoovoiiiiiciiineieniiseseiseseiesessessssesessesesienens | ceneeens [V 509.000 | ..ooovvvrrnrenns 118,022 | ... 231.870 118,022 72,354 10/15/2019.
08579W 10 3 |BERRY GLOBAL GROUP ORD........covviiiirriiirirsieisesssiesississssesssssesessssssssssssensessss | eesnns 1,757 .. | 10/09/2018.
086516 10 1 |BEST BUY ORD......coooiiiiieiiiriiciinciiesesesesssessssessesssssssssssssssssssssssssessssssssnns | ceveeens 3,200 39 131 .| 10/09/2018.
08862E 10 9 |BEYOND MEAT ORD......ccooouriiimreiimieiieeiieesissesssssssesssssssssssssssssssssssssssssssssesnseins. | coveees 1,138 04/17/2020.
090043 10 0 |BILL COMHOLDINGS ORD........ccooommiiimiiiriiiiniiisnieissisiesesisnssssssssssssssssssssssesnssens. | coneeens 1,955 .. | 10/20/2020.
090572 20 7 |BIO RAD LABORATORIES CL A ORD.......ccooooiriiiriiniiiciiinseiesseisssssssseesesssseseiinens | cereeens . . 2,188 .. | 06/28/2019.
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD ..4,560 | ... 87.690 | ..o 4,560 5,423 .| 10/09/2018.
09062X 10 3 |BIOGEN ORD 10,284 |..... 10,284 7,530 10/09/2018.
09073M 10 4 |BIOTECHNE ORD........cccoovimmmiiiriiinninnniisnsissnsissnsisnsssssssssssssssssssnssssnssssnssnnnss. | ooneees | ooe | conneveennnn 110000 | i 3,493 ..317.550 | oo 3,493 2,074 14 .. | 10/09/2018.
09215C 10 5 |BLACKKNIGHT ORD......cococmiiriirriiririinniiinciisseiissseisessissssisssessnsssssssssnsssssssssnnnens | oneeene | o | evorennnerend2.0000 | i 3,711 | 100088350 | i 3,711 2,098 .| 10/09/2018.
09247X 10 1 |BLACKROCK ORD 28,140 14,456 508 07/15/2020.
093671 10 5 |HER BLOCK ORD..........ccocooomviirreiiceiienerieneiies 619 464 10 41 .. | 03/28/2007.
09609G 10 0 |BLUEBIRD BIO ORD. 692 2,180 .| 10/09/2018.
097023 10 5 |BOEING ORD.... 31,253 33,102 277 04/17/2020.
09857L 10 8 |BOOKING HOLDINGS ORD . 24,500 12,272 .. | 10/09/2018.
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD.........ccoovviimriinririnieeneessneiseneessneeens | cereeens A1 . . . 2,033 51 .| 10/09/2018.
099724 10 6 |BORGWARNER ORD 1,883 42 01/19/2016.
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100557 10 7 |BOSTON BEER CL A ORD.........ccoocommiiireriinninneisserisnneissesessesessssesssessssssessesssnnsenns | eoenene [ eon | corevrenernn3.000 [ oo 2,983 | 994.290 ..2,983 2,754 .. | 10/20/2020.
101121 10 1 |BOSTON PROPERTIES REIT ORD......ccvuvvririirerririrniersnneiersnisseessessssssssnssnssessenss | veeenes | e | vvveninnrenn8.000 | v 4,348 | L 94.530 ..4,348 5,535 45 180 .. | 10/09/2018.
101137 10 7 |BOSTON SCIENTIFIC ORD 35.950 12,583 6,759 .. 10/09/2018.
105368 20 3 |BRANDYWINE REALTY REIT ORD.......ccooovimmrrimrrrimnnrinnniisneninsnsisnnsisnesisensisnennnnnnes. | eeenene | eoe | eevvereneenn33.000 | o831 | s 11.910 | .. 631 751 40 .| 08/14/2019.
109194 10 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD.........ccccoovrmmmvemmmrimnmieinniesneirnnennenninns | eoevene [ eon | ervrereneen 17.000 | i 2,941 | 172.990 | coovvvcrens 2,941 1,967 10/09/2018.
10922N 10 3 | BRIGHTHOUSE FINANCIAL ORD.........oovvviriririerirerineeienneessesissnsesnessesssesnsesissenes | cenevns | eee | cveeererenee39.996 | i 1,303 | i 36.205 | ..o 1,303 1,480 ..| 06/15/2018.
110122 10 8 |BRISTOL MYERS SQUIBB ORD.........cccoooummmviimiiinniiisnisneisnneissnissnsisssssssnssnsnesnns | eoiinne [ eon | eoe00eee599.000 | i 37,156 | Lo 62.030 37,156 29,288 294 .1,078 .| 11/20/2019.
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD.........coocoummrrimemiimnmeiseneinsneineneeseneinsseinene | eervins | eee | cvererersnen89.000 | oo 1473 | 16.550 | cooooeeeeciiis 1,473 1,439 51 10/09/2018.
11133T 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD........cccrvrvnrermrrnnrrirnniersnsseerenssnssseensssnssnss | venienes | e | cererinenennd®.000 [ 5,209 {0 153.200 | oo 5,209 4,270 20 75 .. | 10/09/2018.
11135F 10 1 |BROADCOM ORD......coouiriiiiriireiiscerissesinesiesnsissesesssssssssssssssssssssssssssssssssnsssnsnns. | connnene | or | coreeeenn 104000 | ciiiiiiiinnnee.. 45,636 . 437.850 45,536 17,334 .1,388 .| 10/09/2018.
11282X 10 3 |BROOKFIELD PROPERTY REIT CL A ORD 727 48 08/27/2018.
115236 10 1 |BROWN & BROWN ORD.......cccocommvirmrrrannnes 1,994 24 .. | 10/09/2018.
115637 20 9 [BROWN FORMAN CL B ORD 1,147 10 40 .1 10/19/2011.
116794 10 8 |BRUKER ORD 1,814 12/15/2020.
117043 10 9 |BRUNSWICK ORD 1,580 26 .. [ 10/09/2018.
122017 10 6 |BURLINGTON STORES ORD........ccccoovvvrmmiiramiiirinniians 3,056 .| 10/09/2018.
12503M 10 8 |CBOE GLOBAL MARKETS ORD. 3,347 51 10/09/2018.
12504L 10 9 |CBRE GROUP CL A ORD 2,583 .. | 12/16/2019.
12508E 10 1 |CDK GLOBAL ORD . . 1,897 23 .| 10/15/2019.
12514G 10 8 |CDW ORD......oosiviiirriiriirnisnnisssisnsesssssssesssssssssssssssssssssssssssssnsssnssssnsss | eoinns | eon | sevverenne 84,0000 | i, 5799 |.... 131.790 | oo, 5,799 3,717 68 10/09/2018.
125269 10 0 |CF INDUSTRIES HOLDINGS ORD . 618 60 ..| 03/03/2009.
12541W 20 9 |CH ROBINSON WORLDWIDE ORD......... ..3,849 | ... 93.870 |. ..3,849 3,947 21 63 .| 10/09/2018.
125523 10 0 [CIGNA ORD.......cooiiiviirriieiirieiseseisseisnesessssesesissesssesessesssssssssssssssssssssssssnsnnes | coenene | eon | eeevereneen94.000 | i 19,569 | .o 19,569 12,572 4 04/22/2019.
12572Q 10 5 |CME GROUP CL A ORD......ocvvvirrriiriiiriinniisssnissssissssssssssssssssssssssssssesssssssssnnsnees. | eovnnee | eoe | eervennenenn 92,000 | o 16,749 | 16,749 9,690 230 543 .. | 10/09/2018.
125896 10 0 |CMS ENERGY ORD......cccooiiriiiciiineiiceiseneissneissnesssssssnesssssssssssssssssssssssssssnsnsinns | eoonene | eon | eevverennens19.000 | oo 4,576 | ) 010 | o 4,576 888 122 .| 03/28/2007.
126408 10 3 |CSXORD 17,969 8,731 206 10/09/2018.
126650 10 0 |CVSHEALTH ORD 22,607 19,635 662 .. | 06/28/2019.
126850 10 5 |CABLE ONE ORD........coovvvimrreimrriiereiinneieniinsnsisnsessnnesssssssesesnsssssssssssnsssnssssnnsesnns | eoinnne | eoe | cervvrnnnernn 2000 oo 4,455 [0.2,227.720 | i 4,455 4,308 .. | 12/15/2020.
127055 10 1 |CABOT ORD........cccoovvrmmriiannens 763 746 24 .| 10/15/2019.
127097 10 3 |CABOT OIL & GAS ORD........coovveurrirriiireieniieneiseseisenesissessssesssssessnsessnnsssnsssnnnnens. | eeenene | eon | eevverennend1.000 | i 887 | s 667 402 16 03/28/2011.
127190 30 4 |CACIHINTERNATIONAL CL A ORD......ccoccovmvimnriiinriinniissniisnnsissnsisnsissnsssssssesnssesnnss | eoeinne [ eon | coreirnnnrnn8.000 | i 1,095 | 249.330 | oo 1,995 1,656 .. | 08/14/2019.
127387 10 8 |CADENCE DESIGN SYSTEMS ORD..........ccooommvimeeiameeieneriscesiesesissesssnssessssssensennns | coenene [ eon | eeerereneene82.000 | v 11,187 | 136.430 11,187 3,388 .| 10/09/2018.
133131 10 2 |CAMDEN PROPERTY REIT ORD.......cccosuuirnrinrinnieinnieierineiesensseesssssnssenssnssessenssenene | vevens | e | vverenrnnnnni28.000 | coviiiviiniinnnnnn 2,598 | i 99.920 2,598 2,454 22 86 10/09/2018.
134429 10 9 | CAMPBELL SOUP ORD.......ccoooimiriirriiciieniiseniissneiseneisneissnsisessessssssssssssnsessnsns | evenene | eon | ervverennenn20.000 [ oo 1,209 | s 48.350 .1,209 791 35 ..| 01/26/2012.
14040H 10 5 |CAPITAL ONE FINANCIAL ORD........ovuririririererieinersniernnsesessssisessessssssnssessessssssensensans. | eonenins | ee | everrnreren 1200000 | v 11,862 | i 98.850 11,862 8,828 120 .| 10/09/2018.
14149y 10 8 |CARDINAL HEALTH ORD 4,655 44 176 10/09/2018.
142339 10 0 |CARLISLE COMPANIES ORD 1,951 37 .| 10/09/2018.
143130 10 2 |CARMAX ORD 1,045 02/23/2011. | v
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143658 30 0 |CARNIVAL ORD ....2,209 3,965 51 . (2,975)|. .. | 08/14/2019.
14448C 10 4 |CARRIER GLOBAL ORD 2,254 25 33 | | 9,852 | [ 5,552 .. | 08/25/2011.
146229 10 9 |CARTERS ORD.......ooiiiiiiiiiniiiseiineii i sssssssssssssssssssssnssnens | covenes 1,377 8 .. 10/09/2018.
146869 10 2 | CARVANA CL A ORD......cosiiiiiiiiiriinesiiesiieseisseseisessises s | cevinee . . . 751 .| 06/28/2019.
147528 10 3 | CASEYS GENERAL STORES ORD........coooiiriiimriiriiinesieseiisneiissssssssesssssssssessssesns | covns 000 | 1,965 |..... 178.620 | .oovveriens 1,965 1,366 14 10/09/2018.
148806 10 2 | CATALENT ORD......ooiiiiiieiiriiiiieiieseiisesiesssiessssese i essseennnes | covieee v | e 43.000 | e 4 AT5 | 104.070 | oocvveceecnens 4,475 1,892 .. | 10/09/2018.
149123 10 1 |CATERPILLAR ORD.....ccosviiiiiiiciisciississsiissiinssi s sssssnssens | coveins o | e 146.000 | 26,575 | L 182.020 26,575 15,261 602 .| 10/09/2018.
150870 10 3 | CELANESE ORD........coiiiiuiiiiiiiiisiisissiseseisesesssssissssssesssssssissessssessssssssesssssssiens | covieee v | 40,000 | 5,198 | L 129.940 | oo 5,198 4,080 99 10/09/2018.
15135B 10 1 [ CENTENE ORD...cooiviiiiiieiiiiciesiseiesisisssss s sssessssssssensenss. | nessenes 9,196 .. | 06/28/2019.
15189T 10 7 |CENTERPOINT ENERGY ORD.......ccoooiiiiiiiriiiriiieneiieseiieseisesessesessessssssessesssssssssns | venees [V . . 4,052 107 .| 10/09/2018.
156700 10 6 |LUMEN TECHNOLOGIES ORD.......cccooiiiiiniiiiiicniriisiinsissiiesiesisssesssssssissssesssnens | soviees v 241998 | 2,359 | 19750 | e 3,540 242 04/22/2019.
15677 10 8 | CERIDIAN HCM HOLDING ORD........ccoooiiiiiirireniiniiceeisesesesessesssessssssessesesesnens | coviene 1,765 .. | 12/16/2019.
156782 10 4 [CERNER ORD.....cooiviiiiireiiiicieniisiesi s nsssissssensnns | eessns . . . 4,452 20 67 .| 10/09/2018.
15912K 10 0 | CHANGE HEALTHCARE ORD........cooiiiiiiriiiineiiseiieseiesesisseieessssssssssssssssssesnsssnns | venens 2000 | e LT | 1650 | oo 1,395 12/15/2020.
159864 10 7 |CHRLS RIVER LABS ORD.......ooiivimiiiiieiieeiieseiiessiseseissssssssssssssssssssssssssesessssssens. | covenee .14, ...3,498 |.....249.860 | ...coooovrrirrneen. 1,795 .. | 10/09/2018.
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD.......cooimiriiririierinnieisniissssesnssessssessiins | cvenens .40. 26,462 |..... 5,791 .| 02/08/2016.
163092 10 9 | CHEGG ORD......iiiiiiiiiiiieiieseieseises e esssiesenes | cevines 2,623 07/15/2020.
16359R 10 3 | CHEMED ORD........ccoooiriiiciiiciisciscissssssss s | caneieos 2,115 7 .. | 08/14/2019.
163851 10 8 |CHEMOURS ORD.............. B I . . . 1,883 53 .| 10/09/2018.
16411R 20 8 | CHENIERE ENERGY ORD......ccoooiiiiiiniiiriiisniisseissesssissssssssssssssssssssssssssssssnss | coneiees .000 | 4,082 | .030 | oo 4,487 10/09/2018.
165167 74 3 | CHESAPEAKE ENERGY ORD.........ccooiiiiriiieiirieeiieeiieeesiesesiesesissssesesessesssieseseenenes. | covens 976 .. | 10/09/2018.
166764 10 0 [CHEVRON ORD.....c.oviiiiiiieiiiiieiisiesesie i ssssssssesssssenns | eesnnns . 43,238 | ... ¥ 50,082 .2,576 .| 10/15/2019.
169656 10 5 | CHIPOTLE MEXICAN GRILL ORD.........cooouiiiiiriiiriiieniiieseiieseeiesessesessesesseseseenesins | cevieee 000 | 9,707 | 1,386.710 | 3,628 04/22/2019.
171340 10 2 [CHURCH AND DWIGHT ORD O 4,279 69 .. | 10/09/2018.
171779 30 9 [ CIENA ORD.......otmiiiieiiceieceiseesssesssesssesss s | cevines 1,769 .| 06/28/2019.
171798 10 1 [CIMAREX ENERGY ORD......ccoiiuiiriirriiiiierieieeinsierssissisessssi st ssssssssensesinns | eevsees 2,641 24 04/05/2016.
172062 10 1 | CINCINNATI FINANCIAL ORD.........coooommieiireiiciiisniiieseisseseesesssssissssessesesssssessssens | covinns . L2621 | 370 | e 933 18 71 ..| 01/23/2013.
17275R 10 2 | CISCO SYSTEMS ORD.....ocivimrviririireniireeiesesisesssissssissssssssssssssssssssssssssessssessssess | ceseeens .50,254 | ...... . 37,774 ..1,606 .. 10/09/2018.
172908 10 5 |CINTAS ORD.....ccoooviimriirriierrieneieniiis ..7,0689 ... 353460 | ..o 7,069 2,868 70 .| 12/16/2019.
172967 42 4 |CITIGROUP ORD 34,036 | ...... 61.660 34,036 20,050 1,126 02/10/2016.
174610 10 5 |CITIZENS FINANCIAL GROUP ORD.........ccocoimmmiimmmiinnisseiesnniissniesnssssnssssssssnsssesnes | evveinne | eon | evverennns 140,000 | . 5,008 | oo 35.760 | ..o 5,006 4,138 218 .. | 10/09/2018.
177376 10 0 |CITRIX SYSTEMS ORD........ccovvviirriirrinneieneieneesenesesssiesessesessenessssessssesessesnnnss | covenene [ eon | eevvereneenn 1.000 | oo 2,732 | 130.100 | .oovvvercericenens 2,732 1,188 29 .| 04/23/2015.
184496 10 7 |CLEAN HARBORS ORD.......cccovvuiierinriiimrieisernniennnsssensnssesesssssssssssssessnnsssssesssnssessenss | vovnnnns | one | sovvverernnenn8.0000 | oviriiviinrnnnnennnd87 | o, 76.100 | .. 457 505 12/16/2019.
189054 10 9 | CLOROX ORD.....ccovviiuiiiiciiiriiieniiieseiissneienssssssssssessssssssssssssssssssnsssssssssssssssssnsnees | eovenene | eon | ervrreneern38.000 [ oo 7,673 | 201.920 | oo 7,673 4,742 165 .. | 10/09/2018.
18915M 10 7 |CLOUDFLARE CL A ORD 2,579 | e 75850 | oo 2,579 1,961 . | 10/20/2020.
191216 10 0 |COCA-COLA ORD .55,827 | ... 54.840 55,827 37,321 ..1,652 04/17/2020.
192422 10 3 |COGNEX ORD . ..3,934 | ... 80.285 | ...coovciriiiii 3,934 2,388 109 ..| 10/09/2018.
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD........coovoiriiinreieceeieneiieceiisneiesneiins [ o . 211,883 | ... 81.950 11,883 6,658 128 .| 10/09/2018.
192479 10 3 |COHERENT ORD 1,095 08/14/2019.
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194014 10 6 |COLFAX ORD ..28.000 L1071 38.240 |. 1,071 715 .. | 08/14/2019.
194162 10 3 | COLGATE PALMOLIVE ORD......cooeiuiiiririiniiriniiisissisiesssssesssssssesessssssssssssesssssssssessnns. | oesnnes oo | 218,000 | e 18,641 | L 85.510 18,641 9,426 382 .. | 10/09/2018.
20030N 10 1 [COMCAST CL A ORD.........oiviiiriiiiriiseiisesissiesssissess s | s [V I 1,172.000 | ....cccoovvvee..61,413 | L 52.400 61,413 18,271 ..1,055 .. | 12/16/2019.
200340 10 7 | COMERICA ORD.......orviumiriumiiireiieseiieseieessiseseise s | ceneiens [V 886 13 51 .| 10/09/2018.
200525 10 3 | COMMERCE BANCSHARES ORD........c.ccoomiiimiiimiiiimeiineiisnesissessesssssssssssesesssesnns | coneeens [V I 1,693 31 10/09/2018.
205887 10 2 | CONAGRA BRANDS ORD........cooouriiimriiisiiieseissseisessisesessesssssssssesssssssssssssssessisens | ceseeens 3,267 111 .. | 04/22/2019.
20602D 10 1 [ CONCENTRIX ORD......cooviiiriiiriiiniiisniiseisssississsssssssssssssssssssssssssssssssnsssas | s 1,266 .| 12/15/2020.
20605P 10 1 | CONCHO RESOURCES ORD.........coomiiiemriiemreiireeiisnesicesisseseesesssessssssssssssssissssisens | coveee [OOSR 5,568 46 04/17/2020.
20825C 10 4 | CONOCOPHILLIPS ORD......cvviiirirriiisissiesisisesesssissssssssssssessesssssssssessssssnssssessns | nesseses oo | eeereenn289.000 | i 11,657 | L 39.990 11,557 18,173 488 .. | 10/09/2018.
209115 10 4 | CONSOLIDATED EDISON ORD.........ccocrieimeiimreiineeiecesiesesienessesessesessesessesessssenes | coneeens ...6,649 | ... 72270 | oo 6,649 6,164 282 .| 10/09/2018.
21036P 10 8 | CONSTELLATION BRANDS CL A ORD.......cccovumiireriiieireiisiieinsierssssiessssssesessssssssenes. | eerens JO IR 000 | .oiiiiine.9,200 | 219.050 | oo 9,200 4,804 126 12/16/2019.
212015 10 1 | CONTINENTAL RESOURCES ORD.........ccococmmrimmeririenirnenessenissessssessssssesssesesessseseenes | ceveeens e A28 | 16.300 | .. 424 736 1 .| 10/15/2019.
216648 40 2 | COOPER ORD......oomiueiiiiniierinieisieisnsis e issssss s sssissssesssssssssses | cosenen O IR X w4723 | 363.320 | .ovvriiias 4,723 3,705 1 .| 08/14/2019.
217204 10 6 | COPART ORD........coomiiiriiimiiineiisesissessssisssss s | coneiens [V I .000 | .. 6,108 127.250 | oo 6,108 3411 10/15/2019.
21871D 10 3 | CORELOGIC ORD........coiiiuiiiiiiiiiisiciieeiseisisise s | ceoenees 1,659 .. [ 12/15/2020.
219350 10 5 | CORNING ORD.........ccooimiiiiriiiniiseiiseiisssisssesssessssssssssssssssssss s | coneeens . . 5,351 172 .| 10/09/2018.
22002T 10 8 | CORPORATE OFFICE PROP REIT ORD........ccoooiriiiriiireiiereeieneisesessesesseseseesesienes | cereeens JOV 000 | 887 | i 26.080 | .. 887 960 9 37 08/14/2019.
22052L 10 4 |CORTEVA ORD........ccoomiiimiiiiniiinniissniissiisssissssssssssssssssssssssssssssssssssssssssssssnnnes | coneiens coo | e 189.000 | i 7,318 | 38.720 | oo 7,318 5,047 98 .. | 10/09/2018.
22160K 10 5 |COSTCO WHOLESALE ORD..........ccooueuriiereiirceiineiiesesesesesessesssssssssssssesssssessssssssens | coviee | e 116.000 | i 43,706 | 376.780 43,706 17,993 1,479 .| 10/09/2018.
22160N 10 9 |COSTAR GROUP ORD........ccooriiiriiiriiiniissiisisssesssssssssssssssssssssssssssssssssnsssns | s o e 11000 | i 10,167 ] L 924.280 10,167 4,222 10/09/2018.
222070 20 3 |COTY CLA ORD.....cosiiiiiriiiiriiieceisseeieceiseseis s | cereeins e e 109.000 | o 765 | 7.020 |.. 765 1,250 14 .. | 03/19/2019.
22266L 10 6 | COUPA SOFTWARE ORD......c.oouiiiiiiieiiieiniisierinsiesesssisssssssssssssssessssssssesssssssss | connnens oo | 18000 | 6,100 | 338.910 | .o 6,100 2,279 .| 06/28/2019.
222795 50 2 | COUSINS PROPERTIES REIT ORD........coooiiiiiriiiriiieniieereisesessesesiesessesesseseseesens | coreeens oo | e 44000 | e TATA | 33.500 | .o 1,474 1,591 13 52 06/28/2019.
225447 10 1 | CREE ORD....oiiiuiiriiiicieieieti ettt snsnine | coenins .. 1,312 .. | 10/15/2019.
22788C 10 5 | CROWDSTRIKE HOLDINGS CL A ORD.......coooriiireiireiiseiiesessesesessessesesieneseenenens | veeens . SRR 4 IS O 211.820 |. L7414 3,556 .| 07/15/2020.
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD........covvviemrieemreiimreiireisseessneessneesenees | ceveeee OV 122.000 | .ovvvveerriis 19,421 | ... 159.190 19,421 11,221 601 10/09/2018.
228368 10 6 | CROWN HOLDINGS ORD.......cooiriiiriiiciiiieiensiissiessssessssessssesssssssssesssssessssessnnes | conevens 1,853 ..| 10/09/2018.
229663 10 9 |CUBESMART REIT ORD... I I . . . 1,548 19 73 .. 10/09/2018.
229899 10 9 | CULLEN FROST BANKERS ORD...........cooosmiiiriiimiiinniissiiisssissssssssssssssssssssnssenns | coneiees L1483 87.230 | oo 1,483 1,806 48 .| 10/09/2018.
231021 10 6 | CUMMINS ORD. . 10,220 |..... 4,991 238 10/09/2018.
231561 10 1 |CURTISS WRIGHT ORD.......coooiriiiiriiiiiniiiciississsississsissssssssssssssssssssssessssenns. | coneiens 1,658 9 .. | 10/09/2018.
23283R 10 0 |CYRUSONE REIT ORD 1,875 15 60 .| 10/09/2018.
23331A 10 9 |DRHORTON ORD 2,566 75 03/19/2019.
233331 10 7 |DTE ENERGY ORD 3,554 58 178 .| 04/17/2020.
23355L 10 6 |DXC TECHNOLOGY ORD.....ccoiuuririiririiiiererisisesesssisssessesssssssssesssssesesssssasssessesssenes 2,600 29 .| 06/28/2019.
235851 10 2 | DANAHER ORD.......ccoocoiiiiiiiriiiriiiniieceessseisssessssesssssssssssssnessssssssssssssssssssssssensssnns | convvens | oee | eereeennnn166.000 | i 36,875 | oo 222.140 36,875 11,318 30 118 10/09/2018.
237194 10 5 |DARDEN RESTAURANTS ORD v 21,000 | 2,502 | 119120 | oo 2,502 1,168 25 .| 12/16/2019.
23804L 10 3 | DATADOG CL A ORD.......oooiriiireirieiiseeissesiesesissesessessssssesnsssesssssssssssssssesnesens | ceneeeos o] e 48.000 | i 4725 | L 98440 | .o 4,725 4,154 07/15/2020. | ..o
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23918K 10 8 |DAVITA ORD.......coooiiiirriireieneieneisenessnessssesssnssseesssssssssssssssssssnssssnssssssssssssinnnes | eovevnne | eon | sevvernneenn20.000 | oo 2,348 | 117.400 |. .2,348 504 o | s 847 .| 12/17/2008.
244199 10 5 |DEERE ORD......cccoovvimirrvivirnnne oo | ererennnn09.000 | e 18,564 | 269.050 18,564 5,985 52 210 | s 6,610 | ..ovvrcriciriine .. | 10/09/2018.
24703L 20 2 |DELL TECHNOLOGIES CL C ORD.........covvieirireiineiinnsisssesenssissssessesessssesnsssesnnss | coneeens 4,020 I I 928 .. | 10/20/2020.
247361 70 2 |DELTAAIRLINES ORD S 6,808 69 I I (3,124) | e .| 10/09/2018.
24906P 10 9 |DENTSPLY SIRONA ORD.........cooriiimiiimmiiiniiiisiiisnisiesesisssssssessssssssssssssssesnssssnenes | covens 2,289 6 26 I (271) 10/09/2018.
25179M 10 3 | DEVON ENERGY ORD.......coouiiivimiiiiriieniiieseiieseisesessesessesessesessssessesssssseseesssenas | coseeons 3,166 71 .. | 02/09/2018.
252131 10 7 |DEXCOMORD.................. I I 3,185 I .| 10/09/2018.
25278X 10 9 |DIAMONDBACK ENERGY ORD........ccoouuuiiiiiieiirniiieseeseseiseseisessisesessesessssseseesesensens | coviene 6,063 68 IR [P (2,001) 10/09/2018.
253868 10 3 |DIGITAL REALTY REIT ORD.....ccoviririviirirnnieiinieeerssisseesissnsnssssesssssesessssssenssnsssssnsns | evnnne [ ee | evverrnnerens81.0000 | viiriiiniiniinnnnn8,510 | e 139.510 | v 8,510 6,506 68 271 .. | 10/09/2018.
254687 10 6 |WALT DISNEY ORD . B o] en483.000 | ....................87,510 | 181.180 87,510 27,080 390 ol o .. | 12/15/2020.
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD.......cccouuiieriiiririiisirnsiessssnseessssssesesssssenssenens | cevenen oo | 82,000 | i 7,423 | L 90.530 | covvveierririieneas 7,423 1,517 144 | s AB8 | oo | e 468 | o 05/26/2017.
25470F 10 4 |DISCOVERY SRS A ORD.......ooiiiimriireiissesisesissesisesissesssssssssssssssssssssssssssssnenes | coveeens coo | erereeren30.000 | o903 | 30.090 |.. 903 469 ..| 03/03/2010.
25470F 30 2 |DISCOVERY SRS C ORD.....ovuuiiiiieiiiieiirisississsissssesessssisessesssssssssssssssssssssesssssne | connnen oo | e 106.000 | i 2,776 | 26.190 | oo 2,776 2,425 . [ 10/15/2019.
25470M 10 9 | DISH NETWORK CL A ORD......ccooouiriiiriiiiniiiriisseisseisssisssssssssssssssssssessssenas | coneeens coo | e 72.000 | 2,328 | 32.340 | oo 2,328 2,200 12/03/2019.
256163 10 6 |DOCUSIGN ORD..........cooviiiiiiiiiiniisiisiiesiesiisesssies s | eriian oo | e 46.000 | 10,226 222.300 10,226 2,287 .. | 06/28/2019.
256677 10 5 | DOLLAR GENERAL ORD.........ccoooiiimiiieiiniiinsiisssiissssesssssssssssssssssssssssssssssssssens | coneeens coo | e 08.000 | 14,300 |..... 210.300 14,300 5,656 95 .| 10/09/2018.
256746 10 8 | DOLLAR TREE ORD.........coociiiriiireiireiiseieeseisesessesessesesssesesssessssessssssssssesssseseseness | coseeens coo | e 89.000 | s 7455 ... 108.040 | ..ooovvocirecens 7,455 5,193 10/09/2018.
25746U 10 9 | DOMINION ENERGY ORD........coomviiiriiimiiinniiisniisnissiisssissssssssssssssssssssnsssnsnes | nnnees oo | 218,000 | i 16,394 | L 75.200 16,394 13,645 752 .. | 12/18/2018.
25754A 20 1 | DOMINOS PIZZA ORD.......cooiiiiiiiiieiieseieseisseissesssesessesessesessessssesssssesessssnnnes | coviees v e 11000 | 4,218 | L 383.460 | ..oooovireiiennn 4,218 3,126 34 .| 10/09/2018.
257651 10 9 | DONALDSON ORD.........cooomiiiriiiniiiniiissiisssisssissnssssssssssssssssssssssssssssssssssnssenns | caneiens coo | 38,000 | 2,123 | L 55.880 | ..ooooorriirriinnn 2,123 2,151 32 10/09/2018.
25960P 10 9 |DOUGLAS EMMETT REIT ORD.......ccoouiiiiiiiriieiiieeieseeiesesiesesissssessssssesssssesesesesenens | covieee N . 1,763 13 53 .. | 10/09/2018.
260003 10 8 |DOVER ORD.....coiiiiiiiriiiiisiseierssssiesesiessesissssss s sssssssesssssessessnns | cenenens ..43.000 | ... 5429 |..... 126.250 | . .5,429 3,013 85 .| 03/19/2019.
260557 10 3 | DOW ORD......coooiiimieiimceiieseiisseiseseses s | ceneiens OV 189.000 | ..oovvverririrs 10,490 | ...... 55.500 10,490 8,351 529 10/09/2018.
26210C 10 4 | DROPBOX CL A ORD......oooiriimriimieiimniiiressssssesssssessssssessssssssssssssssssssssssssssssns | nneees e | 84000 | i 1,420 | 22.190 1,420 1,603 .. | 06/28/2019.
264411 50 5 |DUKE REALTY REIT ORD.....ccocouiiriiiriiiriieceeeseiiesesesessesesssesesssssssssessesesssnesiene | ceveeens coo | oo 105.000 | o497 | 39.970 |. 4,197 3,006 101 .| 10/09/2018.
26441C 20 4 | DUKE ENERGY ORD........cosriiimriiimreiimieiisesisessesessessssssssiesssssssssssssssssssssssssssssins | veeees OV 209.000 | ..coovrvireenn 19,136 | e 91.560 19,136 14,752 798 10/09/2018.
26614N 10 2 |DUPONT DE NEMOURS ORD.........ccoomiiimiiiniiiiiniiseiessiessissssssssssssssssssessssssnnes | ovneees v | e 189.000 | 13,440 | ... 71.110 13,440 12,088 227 ..| 10/09/2018.
268150 10 9 | DYNATRACE ORD......osiiiiiriiimieiiriiiseiiessiiessisessises s | ceseeens . LT 43270 | oo 1,774 1,058 .| 04/17/2020.
26875P 10 1 |EOG RESOURCES ORD........ccocoommviiniinniinniisnnissniissniesnsissssssssnsssnssssnsssssssesnnsens | evenne [ eon | covernnees 154000 | i 7,680 | oo 49.870 | oo 7,680 10,221 218 .| 10/15/2019.
26884L 10 9 |EQT ORD 1,889 2 10/09/2018.
26884U 10 9 |EPRPROPERTIES REIT ORD........cccooovmmmriimnriinnienas 1,504 42 .. | 10/09/2018.
26969P 10 8 |EAGLE MATERIALS ORD.......coiiiiiiiiiiriiieneiieseisesesiesessesesiesessesesseseseesesieseseenenes . 1,153 3 .| 08/14/2019.
277432 10 0 |EASTMAN CHEMICAL ORD covveee e | 42,000 | 4,212 | 100.280 4,212 2,212 29 1M1 02/10/2016.
278265 10 3 |EATON VANCE COM NON VTG ORD.........ccocvvirrriarerinnericenisnesisnnnisnesisnesissssesnnnes | convns | oee | cvererennneni34.000 | i 2,310 | L 67.930 |. .2,310 1,718 196 .. | 10/09/2018.
278642 10 3 |EBAY ORD..coviicieicrriscensisienienssssssensssssienssssssssensssssssssssessssssssenssssssssensenssnses | aonenies | ee | srerenreri 206,000 | oviririiiinnnnnn 10,352 | i 50.250 10,352 3,169 132 .| 10/09/2018.
278768 10 6 |ECHOSTAR CLA ORD......ccoooiriiiceiineeiieciissceiseneessnessnesssnesssessssnessnesssssssssnsnns | coneeens | eee | cvneerennnens 18.000 | o318 | 21.190 | .. 318 539 06/28/2019.
278865 10 0 |ECOLAB ORD . 14,49 |..... 216.360 14,496 4,628 32 111 .. | 04/17/2020.
281020 10 7 |EDISON INTERNATIONAL ORD.......ccoooumeiimniireiiiremisneisenesessessssesissssisnesssnessnens | ceveeeas . ..5842 | ... 62.820 | ..o 5,842 5,596 62 237 .| 10/09/2018.
28176E 10 8 |EDWARDS LIFESCIENCES ORD.........coocommrvirerirnrinerinneeisensissseissesissenessessssssssnens | covinene | eoe | cevenennes 168.000 | v 18,327 | i 91.230 15,327 5,997 03/19/2019.
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28414H 10 3 |ELANCO ANIMAL HEALTH ORD......ccocooirriinniincrienniiseneisseeissnsissneessssessssssessssnnnens | ovenene | e | evereneern96.0000 | i 2,944 | L 30.670 |. .2,944 2,875 .. | 06/28/2019.
285512 10 9 |ELECTRONIC ARTS ORD oo | e 76.000 | e 10,914 | 143.600 10,914 5,643 13 .. | 10/09/2018.
291011 10 4 |EMERSON ELECTRIC ORD.......ccooooiiriiriiiriiiriisseiesesssisssesisssssssssssssssssssssnenes | coneeens coo | e 157.000 | i 12,618 | L 80.370 12,618 10,303 315 .. 10/09/2018.
29261A 10 0 |ENCOMPASS HEALTH ORD........cosiviemiriimrriimreiseseissseesssessssessssessessssssesssssssesessnns | coveees 2,398 | ... 82.690 | ..o 2,398 2,232 8 32 .| 10/09/2018.
29272W 10 9 |ENERGIZER HOLDINGS ORD........cooiimiiimeiimiiineiisieisseseesessssssssssssssesssssssssssenes | coveens [V 18.000 | oo 759 | ... 42.180 | .. 759 854 22 12/18/2018.
29355A 10 7 |ENPHASE ENERGY ORD.......cocosiiiiiiiiiriiieneiieseiseseiseseiiessssesessesessesessssessssssessenes. | covieee 1,573 ..| 07/15/2020.
29362U 10 4 |ENTEGRIS ORD [ . 2,032 10 .| 04/17/2020.
29364G 10 3 |ENTERGY ORD....coiiiiiiiiiiiiiiiieieresiesssisesisesissssiss s | coenens 5,002 176 04/17/2020.
29414B 10 4 |EPAM SYSTEMS ORD.....c.ovmiiiiiririiiniieiersisesesissssssssssssssssessessssssessssssssesssesssssenss | osssens 1,934 .. | 10/09/2018.
29415F 10 4 |ENVISTAHOLDINGS ORD.......ccoooriiirieiciiireiiseseeieseisesessesessssssssesssssesessessssessssens | coneeens . . 1,611 .| 12/15/2020.
294429 10 5 |EQUIFAX ORD.....iiiiiriieiitiresisisisssisessssssisesisssssessssssssss s ssssisssessssssssesssssssns | connnens oo | e 36.000 | e 6,942 | 192.840 | oo 6,942 4,334 56 12/16/2019.
29444U 70 0 [EQUINIX REIT ORD......coouriiimmieiciiinesiesessesessesessesesssesessessssssssssssssssssssssssssssnns | oveeees oo | 24000 | i 17,140 ] L 714.180 17,140 10,997 223 .. | 10/20/2020.
29452E 10 1 |EQUITABLE HOLDINGS ORD......c.couiiiiireiiiriieierisiesesieissssssssssssessesssssessssssssesssennns | essnens 1,517 50 .| 08/14/2019.
294600 10 1 |EQUITRANS MIDSTREAM ORD..........coocimiiimiiirieiniiisnsiisesissesessssssssssssssessssesesnens | coveeeas 1,570 56 10/09/2018.
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD........covtiiiiriiirieriieisnisierssieienissiesesississienes | veveeees 2,381 17 67 .. [ 10/09/2018.
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD.........ooiviiiiviniiireiineiiesesisssissesisesssssesssssessenes | coneeens 6,805 64 252 .| 10/09/2018.
29530P 10 2 |ERIEINDEMNITY CLA ORD......coooiiiriiimiiinieiieceiieseiieseiisesessessssessssessssesssssesesnsness. | covieee 2,034 47 06/28/2019.
29670G 10 2 |ESSENTIAL UTILITIES ORD I I 2,000 51 .. | 10/09/2018.
297178 10 5 |ESSEX PROPERTY REIT ORD.......coooiiiiiiiiieiiiineiieseiieseieesesseseseeseseesesisseseesesess | coseeens 4,961 42 164 .| 10/09/2018.
29786A 10 B |ETSY ORD....ooiiiiiiciiiriiciississsss s | coveins o 31,000 | 5,515 | 177.910 1,902 06/28/2019.
298736 10 9 |EURONET WORLDWIDE ORD........cooiriiemieimieiireeieresisesieseseesessesessesessesessesesinse | coveeens ceo | e 15.000 | e 2,174 | 144.920 1,725 .. | 10/09/2018.
29977A 10 5 |EVERCORE CL A ORD.....c.couiiriiiiiiiierisiceesissississie s ssssessssssssesssessssssssens. | osssens 1,002 31 .| 08/14/2019.
29978A 10 4 |EVERBRIDGE ORD........ccooiiiiiiiiiieiisiciieseiiesesisssisesiesssissssesesssesesssssisesssesenesinns | coviens 1,537 12/15/2020.
30034W 10 B8 [EVERGY ORD......oiuiiiiiiiriieiiiiiessie it sssssssensssssnne | osnsnns 4,511 164 .. | 10/09/2018.
30040W 10 8 |EVERSOURCE ENERGY ORD........cocoiiiiiimimimeiineiiesesisesienessenessesessesssssessssenessnnes | coveees 5,339 145 .| 12/15/2020.
30063P 10 5 |EXACT SCIENCES ORD........cooviiiiiiiiiniiniiciiesisiniisssssiesiesssssssssisssssssessssins | covines 2,452 10/09/2018.
3016IN 10 1 |EXELON ORD......ccoooiiriiiriiiniisiieseiieseisesisssssssssssssssssss s | coveans 10,002 433 ..| 10/09/2018.
30161Q 10 4 | EXELIXIS ORD...ooivimiiiiieiieiieesiesesiesissss s | coeeees 1,503 .. 10/09/2018.
30212P 30 3 |EXPEDIA GROUP ORD 3,336 12 .| 10/09/2018.
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD... 2,921 54 12/18/2018.
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD ..36.000 3,136 130 .. | 10/09/2018.
30231G 10 2 | EXXON MOBIL ORD.........coviimiiiieiiiriiieseisesiesesessesessesessesessessssesessssessssssssseseenens | ovenens | o | coeeenes 1,148.000 45,239 ..3,675 .| 10/20/2020.
302445 10 1 |FLIR SYSTEMS ORD 2,334 27 10/09/2018.
302491 30 3 |FMC ORD . . . 1,566 13 48 .. | 12/16/2019.
302520 10 1 |FNBORD 95.000 903 | ... 9.500 |.. 903 1,218 46 .| 10/09/2018.
30303M 10 2 |FACEBOOK CL A ORD.......ccoovirreiireiererienerissesissenessnsessssssenssssnsssssnssssnssssssssssssns | cenenens | eee | eerererssn035.000 | v 173,457 | L 273.160 173,457 80,082 04/17/2020.
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD v | 112000 | 3,658 | 332.500 | .o 3,658 2,445 33 .| 10/09/2018.
303250 10 4 |FAIRISAAC ORD.....coiiiiiiiiciiceiiceieceesesiesessssesse e sssessseseesesesessnssesnssesenes. | cenevens o rereeen9.000 | 4,599 | L 511.040 | oo 4,599 1,942 10/09/2018. | ..o
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31188V 10 0 |FASTLY CLA ORD 1,826 .| 07/15/2020.
311900 10 4 |FASTENAL ORD 4,160 245 .. | 12/16/2019.
313747 20 6 |FEDERAL REIT ORD.......oooiiiiiiriiiriiiiciiesiissessesnssssssisssssnsssssssssssssssssssnssenns | coneeens 2,730 23 93 .. 10/09/2018.
31428X 10 6 |FEDEX ORD......coiiiiiimiiiiriiisiiies i | coviees 9,090 202 .| 06/28/2019.
315616 10 2 |F5ENETWORKS ORD........cccooviiiriiirriinriisniesniineiissssesssiessssssnssessssssssssnssssnsnnns | oonvens | ooe | onnrenennnnn8.0000 | i 1,408 | 175.940 | oo 1,408 937 07/16/2015.
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD.......coocoumvvimrrimnrinnniseneeeseeesecesieseseens | cenevns | eor | eereeneen 157997 | 22,350 | oo 141.460 22,350 8,512 221 .| 10/15/2019.
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD.........ccocoummmrimmmriiimiiismiiisneisnsisssissnsssnsssssnees | evinne [ eon | sevvrenneen 18.000 | i 3,049 | s 39.090 | oo 3,049 3,035 105 .| 10/09/2018.
316773 10 0 |FIFTH THIRD BANCORP ORD..........ccocoummrviimmeiinrerisnerisnenienseessssissssssssssssssesssssnsneeos | ceneeens | eee | eerenenees 193000 | coiiiiiiiniennnn5,321 | 27570 | oo 5,321 3,867 52 203 10/15/2019.
31816Q 10 1 [FIREEYE ORD...coviiiiriiiiieieiiisissie st essssssassessessssss | nesseses 922 .. | 10/15/2019.
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD.........ccovviuiriiiriiieniieeceeiesesiesessesessesessesesesesesenenes | veeens 1,668 57 .| 10/09/2018.
320517 10 5 |FIRST HORIZON ORD.....covvorivirriiriniirnsisesssseessesssessssssssessssssssssssssssssssessssnnns | ceveeens 1,631 14 56 10/09/2018.
32051X 10 8 |FIRST HAWAIIAN ORD........cooiiviimeiiceiicesiesesesssesissesssssssssssssssssssssssssessssssssssnsens | coviees . 1,021 43 .. | 08/14/2019.
33616C 10 0 |FIRST REPUBLIC BANK ORD.......ccccoeuvimiririnriiniinniciienisnisssissiesissssensssesnssenssonns | eovnnis | eoe | cvvverinnnncd7.000 | iiiiiiiiciennn6,906 | .o 146.930 | ovvvverriinens 6,906 4,132 37 .| 01/16/2018.
336433 10 7 |FIRST SOLAR ORD........ccoomviiriiiriiiiniiisneissiissneissnsssnssssnsssnsssnssssssssssssssssssnnnes | convens | one | connenennneni1.000 | i ,077 | L 98.920 1,171 10/15/2019.
337738 10 8 |FISERV ORD......coomirriirriirreinneinnreisnseiinseisssseisssssnsessnsssisssssssnsssssssssnssssnssssnnssnns | oonvens | oee | eereeennen 147000 | i 16,737 | 113.860 8,630 .. [ 10/09/2018.
337932 10 7 |FIRSTENERGY ORD......cccooomimriiiriiiiniiinissnissniissniessnsssssssssnsssssssssssssssssssnssnsnnes | convens | one | oerenennnn 148000 | v 8,377 | 30.610 5,148 223 .| 10/09/2018.
33829M 10 1 |FIVE BELOW ORD....coosiviiiiiririireeiereeieseeiesssissesissessessssssssssssnsssssssnssssnssesssssssnnnes. | oeneens | eoe | ovnrenennnns 18.000 | i 2,275 | 174.980 1,560 06/28/2019.
338307 10 1 [FIVEQ ORD.......oooirviirriirrisnnienniensisssisnesssssesssssssssssnssssnsssssnssssssssnsssnssnnsses | connneee | o | sverennnennn19.0000 | i 3,314 | 174.400 2,124 .. | 07/15/2020.
339041 10 5 |FLEETCOR TECHNOLOGIES ORD.........ccocoommmviimmirinrniisnniiscesisnnnisssssssssisnnessennnnne | eenveins | eoe | cvererersnnni28.000 | oo 7,094 | L 272.830 5,560 .| 10/09/2018.
339750 10 1 |FLOOR DECOR HOLDINGS CL A ORD.........ccccooommmriinmiinniiinnrissneiisneissssissnssssnsisnnines | ovnnene | oo | evnennnensnni 21,0000 | i 1,950 | ...... 92.850 902 08/14/2019.
34354P 10 5 |FLOWSERVE ORD........cooiiiiriiiriiineiiseiiesesiesessesessesessessssesssssssssssssssessssssssssssoons | coviees ..39.000 | .o 1,437 | 36.850 1,305 8 31 .. | 12/18/2018.
344849 10 4 |FOOT LOCKER ORD.....c.oiuiiieriirerinicirerisississssssssessessssssessssssesessssssssssssessessssssensenss | conenens .21.000 | .o 849 | 40.440 657 20 .1 10/18/2017.
345370 86 0 |FORD MOTOR ORD........coooiiiimiirineineeieesissesisessssssssssssessssssssssssssessssssssssssssssssssens | conevs | oee | eeevens 1,143.000 | ..o 10,047 | ........ 8.790 7,558 171 10/09/2018.
34959E 10 9 [FORTINET ORD......ovrirviiiiririiinsieriersensiersssseeesssssssesssenssssssenssssssensssssssesssenensns | oernee | vee | cverennrenned1.0000 | iiiiiiiiiininnnn6,090 | 148.530 3,385 .. | 10/09/2018.
34959 10 8 |FORTIVE ORD......cocoomriiirriinnriiceissneisneissseisssesessssssssssssssnsssssssssssssssssnssssssssnsnses | conenene | e | evverenenene10.0000 | i 5,382 | i 70.820 2,596 5 .| 08/14/2019.
34964C 10 6 |FORTUNE BRANDS HOME AND SECURITY ORD........ccoorvuemmreermmriimcniennnnenensinneninnnns | oveeeee | v | evrererernnnd2.0000 | v 3,600 | e 85.720 2,099 40 10/09/2018.
35137L 10 5 [FOX CLA ORD....coiiiiiiiiciiicisesei s | s 4,074 46 .. | 03/19/2019.
35137L 20 4 | FOX CORPORATION ORD.......cvieumiiimmrieimmeiimreisesesssessssesssesessessssessssssesssessssesessnss | coreeens 1,859 22 .. | 03/19/2019.
354613 10 1 | FRANKLIN RESOURCES ORD 2,782 25 98 .| 10/09/2018.
35671D 85 7 |FREEPORT MCMORAN ORD 4,466 19 10/09/2018.
35905A 10 9 |FRONTDOOR ORD 504 .. | 12/16/2019.
363576 10 9 |ARTHURJ GALLAGHER ORD................ 3,843 95 .| 10/09/2018.
364670 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD 2,058 148 10/09/2018.
364760 10 8 |GAP ORD......coovviiciiiceieceeeceiieceieeeninas 526 6 .. | 12/28/2009.
366651 10 7 [GARTNER ORD......cooviirieiiiiieisieiesssisissssesessssenes 3,836 .| 10/09/2018.
368736 10 4 | GENERAC HOLDINGS ORD 3,396 10/20/2020.
369550 10 8 | GENERAL DYNAMICS ORD.......ccoooieiiriiniinnisciiieniiienississiississssssississssssssssssnnss | convens | oo | cvsrieennnen 710000 | i 11,459 | 148.820 11,459 7,550 333 .. [ 12/18/2018.
369604 10 3 |GENERAL ELECTRIC ORD........cccoooiimviirriiinceiineeireneiienensnensnesesnessnsssnsssnnesnsnenen | covvens | ooe | eeeernn2,430.000 | i 26,244 | L 10.800 26,244 28,230 24 88 .| 10/20/2020.
370334 10 4 |GENERAL MILLS ORD......ccoovoirririinriieriiseseieneiseseissnnissnssssnesssssssssssssnsssssssnnns | eeneiens | oee | eereveneen 174000 | i 10,231 | L 58.800 10,231 7,055 345 10/09/2018.
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37045V 10 0 |GENERAL MOTORS ORD L14,074 | 41.640 14,074 10,791 128 ol 1,704 - .. | 10/09/2018.
371901 10 9 |GENTEX ORD......ovviiiiiiiiciiniininsissiesississsnsississsisssssisssssensessissssssssensensens | vovenne | e | cenvinenenen 70000 | i 2,680 | Loce 33.930 | oo 2,680 1,582 38 o | . .. | 10/09/2018.
372460 10 5 | GENUINE PARTS ORD......ccocoimimiiimiiinrisneiisneisnssisnnsssniessssessessssnssssnssssnsssnnnees. | oonvens | ooe | connerennnnn 420000 | i 4,218 100.430 | .ooovverriinnens 4,218 3,801 33 132 .. 10/09/2018.
375558 10 3 | GILEAD SCIENCES ORD. | e | rern333.000 | e 19,401 | 58.260 19,401 16,108 906 .| 12/16/2019.
37890U 10 8 | GLOBAL BLOOD THERAPEUTICS ORD.........ccoouiimiiimeieiieiinenissssessssesssesssssesnnsesnns | covens oo e 18.000 | i 780 | L 43310 |.. 780 1,061 . 10/20/2020.
37940X 10 2 | GLOBAL PAYMENTS ORD.......coovuiuiiimiiiiceiireiiesesisseseseseseessssssssssssssssssssesesssessions | covieee v | e 78.000 | .. 16,803 | 215.420 16,803 7,781 61 | s . .. | 04/22/2019.
379577 20 8 | GLOBUS MEDICAL CL A ORD.........ccocooriiiriiiiniieniississssssssnsssssssssssssssssssssss | connees oo | 24,000 | i 1,565 | L 65.220 | ..oocoovviiinnis 1,565 1,518 . .. | 12/15/2020.
37959E 10 2 | GLOBE LIFE ORD......coociiiiriiiriiiereiieceiseseissseisessssessssessssesssssesssssessssssssssesseesseens. | covieee coo | ererrenn28.000 | 2,659 | L 94.960 | ..oooorriieciiinan 2,659 547 21 I 03/28/2007.
380237 10 7 | GODADDY CL A ORD.....c.ovutiriieriniriiseiisiseesesssisesessessssssssessessssesessssssssassssssssssssessne | cennnens oo | e d7.000 | 3,899 | L 82.950 | oo 3,899 3,557 | . .. | 10/09/2018.
38141G 10 4 | GOLDMAN SACHS GROUP ORD.........ccomiuimrerirreeirnenissenisenesssssesssssssesssssssssssesnssnnns | veeens v | ererrenn83.000 | 21,888 | L 263.710 21,888 15,300 415 | s . .. 10/09/2018.
38388F 10 8 |WR GRACE ORD.......coooiiiiiieiiiiiiinsisie et | coviiens 1,419 24 I I 10/09/2018.
384109 10 4 |GRACO ORD.......ccooovmmmrrimrriererienerienenes IV 2,095 34 I I . . .. | 10/09/2018.
384802 10 4 |WW GRAINGER ORD.....c.ootiiririiririiernniseieresisiesisisssesi e nsssssssesssssssssesssssssesssennssns | consnens 2,769 83 | e . .. | 08/14/2019.
38526M 10 6 | GRAND CANYON EDUCATION ORD.........ccocvmmimieirieiiniisniinniesniesssessesssssssssssesnes | coneeens 1,617 I 10/09/2018.
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD.......cccouiiriririierriiienisieisssieserissisessesssesnsenns | cevenens 1,197 7 27 . .. [ 10/09/2018.
400110 10 2 |GRUBHUB ORD........coooouiiiiriiiriisiiniiesissessssssssssssssssssssssssssssssssssssssssnsnes. | coneeens . . 2,028 I I . . .. | 06/28/2019.
40131M 10 9 | GUARDANT HEALTH ORD........oiriiimriiimreiiereiiseieesessesessesessesessesessesessssessssessnness | ceseeens v | 022,000 | 2,835 | L 128.880 | ..ovvveccrricenens 2,835 2,332 I I 12/15/2020.
40171V 10 0 | GUIDEWIRE SOFTWARE ORD........cooiimiiiimiiirriineiisnisssissssssssssssssesssssssssssnisens | covens o | 24000 | 3,090 | 128.730 | oo 3,090 2,257 I I . .. | 10/09/2018.
40412C 10 1 |HCA HEALTHCARE ORD........ooiiiiiiiiriiisiiieceiieseisesesssssissesessessssessssssssssssssesssnns | venees v | e 88.000 | i 11,183 | L 164.460 11,183 7,580 18 29 el 132 | . . . .. 10/09/2018.
40434 10 5 [HP ORD.......ooiiiiiriiiriicccsessssss s | e oo | 000 392.000 | 9,639 | L 24590 | ..o 9,639 7,163 76 276 | 1584 | 10/09/2018.
405024 10 0 |HAEMONETICS ORD..........ooivvimiierminireeisseeissesissesssesissessesesssssssssssssesssssesssssessssns | ceseeens ..16.000 1,902 . .. | 12/15/2020.
405217 10 0 |HAIN CELESTIAL GROUP ORD........cociiiririrrierinnseirerisisssessssssesssssesssssssssessssisssessens | consnens ..28.000 | ... . . 590 | s . . .. | 08/14/2019.
406216 10 1 |HALLIBURTON ORD.......ccoooiriiimiiiriiieniiiesiiseseissesesssessssessssessssssssssssssssssssssssssesssens. | conevens [V 207.000 | oo 3912 | ... 18.900 | covooeeeiciiies 3,912 5,997 65 e (1183) | 04/22/2019.
410345 10 2 |HANESBRANDS ORD......ccvitiimiiriniiiirerisisisssiessnsssiesesssssessssssssesessssessesssssssssenss | connnen ....105.000 | ... X . . 1,951 63 .. | 08/22/2018.
410867 10 5 |HANOVER INSURANCE GROUP ORD.........cooommiirieiceiireiiisisiesesiesessesessesesssnesins | ceveeens 1,563 34 [ [P ..| 10/09/2018.
412822 10 8 |HARLEY DAVIDSON ORD.......coovuumiiimrieimseiiseiseseiseseisesessessssssssssssssssessessssessssens | coseeens 2,083 22 I 10/09/2018.
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD.........cccoooimmiiimmiiinniiinniiisniessniessniees | coveeens 4,337 34 134 | e | v (1,238) s . ..| 10/20/2016.
418056 10 7 |HASBRO ORD......cooviuiiiimiiiiiiiesiiiesieieseesseisessssss s | ceneiens 2,871 82 .. | 08/14/2019.
419870 10 0 |HAWAIIAN ELECTRIC INDUSTRIES ORD. 1,197 42 .| 12/18/2018.
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD 1,634 77 10/09/2018.
42250P 10 3 |HEALTHPEAK PROPERTIES ORD 3,684 206 .. | 12/18/2018.
422806 20 8 |HEICOCLA ORD......ccoooummrriiriierniieceiieceiiees 1,610 4 .| 10/09/2018.
423452 10 1 |HELMERICH AND PAYNE ORD 1,608 61 12/18/2018.
426281 10 1 |JACKHENRY AND ASSOCIATES ORD 3,602 40 .. | 10/09/2018.
427866 10 8 |HERSHEY FOODS ORD 3,383 132 .| 10/09/2018.
42809H 10 7 |HESS ORD 4,648 78 10/09/2018.
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD 3,688 42 168 .| 10/09/2018.
428291 10 8 |HEXCEL ORD.....cooiiiiiiiiciiiceiieseieceeesesisesssesssssissesessssss s | ceneeeas 1,690 4 10/09/2018. | ..o
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431284 10 8 |HIGHWOODS PROPERTIES REIT ORD..... ...1,189 . . . 1,403 58 I — (278) (278)|. .. | 10/09/2018.
431475 10 2 |HILL ROM HOLDINGS ORD 1,771 18 (311) (311) 1. .. | 10/09/2018.
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD 5,268 1 .. 10/09/2018.
436106 10 8 |HOLLYFRONTIER ORD 3,269 67 .| 10/09/2018.
436440 10 1 |HOLOGIC ORD 2,909 10/15/2019.
437076 10 2 |HOME DEPOT ORD........ccoooiriirrrirriinnerieneeissenissessssessessssssssssssssssssssesesesesnnsenes. | oenvens | oee | eererereei282.000 | v 74,905 | Lo 265.620 74,905 34,016 .1,692 .. | 04/22/2019.
438516 10 6 |HONEYWELL INTERNATIONAL ORD........coccovmviinmriiimiiinniinnniisneisnnsissnsssnssssnssnnees | convins | one | eereeennn185.000 | iiiiin.39,350 | ..o 212.700 39,350 13,224 672 .| 01/04/2017.
440452 10 0 |HORMEL FOODS ORD.........ccoovueririririrrerienesicesisnesiesesssesessssessssessssesssssesnesesnnnes. | oeneens | eee | overerenenen80.000 | oo 3,729 | L 46.610 | oo 3,729 3,258 74 10/09/2018.
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD......ccovvverrvrieinrnririernninsinnrnnessnnssenenssesssensnees | eovevnne | one | verreneeen223.000 | coriviiriiininnnnnnn 3,262 | oo, 14.630 | oo 3,262 2,813 44 .. | 04/17/2020.
44267D 10 7 |HOWARD HUGHES ORD.........ccoooommiriririinirineeisnesisnniessssisnssissesssssnssssnessssensssennns | coveeene | o | evereennenen 120000 | oo 947 | i 78.930 | .. 947 1,537 .| 08/14/2019.
443201 10 8 |HOWMET AEROSPACE ORD......c.cccrivmririirnrinnininriernnseeesssssssessessssssssenssssessesnnnnne | vevenes | e | ernrnnenn 127,000 | v 3,609 | e 28420 | oo 3,609 2,196 10/09/2018.
443510 60 7 |HUBBELL ORD 2,016 59 .. | 10/09/2018.
443573 10 0 |HUBSPOT ORD......ooiiririiiiireriiitisesieisssss bbbt 1,670 . | 10/15/2019.
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD. 1,506 46 10/09/2018.
444859 10 2 [HUMANA ORD.......coooviririririnerireninnesissssissesissssssssssssssssssssssssssssssssssssssssssssssnnns | eenveens | oee | conrerennnsed®.000 | i 13,949 | L 410.270 13,949 4,587 21 82 .. [ 12/116/2019.
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD................ ...3,553 |.... 136.650 | ..ocovverriens 3,553 3,073 28 .| 10/09/2018.
446150 10 4 |HUNTINGTON BANCSHARES ORD..........cccooommrvemmmrimrerirnnnisnsisnneiienesissssisssssssnennns. | eervins | eer | eereeereen321.000 | oo 4,054 | ... 12.630 | oo 4,054 4,959 48 193 10/09/2018.
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD 3,365 55 .. | 10/09/2018.
447011 10 7 |HUNTSMAN ORD......ccoooomirriimiiiireiiereiieceniecenenas 1,538 42 .| 10/09/2018.
44891IN 10 9 |IAC INTERACTIVE ORD.........ccooovvmmmriiimiiiinrisneiisnsinniins 1,415 10/09/2018.
449253 10 3 |IAAORD....coiiiiiiciiceiceieseeseeceeses s 1,425 .. | 10/09/2018.
44930G 10 7 |ICU MEDICAL ORD L1072 214.490 763 . | 10/15/2019.
44980X 10 9 |IPG PHOTONICS ORD.........coocvuirrrirrerireririrerersesessessssnsisssssesssssssssnssssssessssssssssssnnenes | eovenene | eon | cerevrennerne3.000 | oo 1,119 ... 223.790 827 08/08/2018.
45073V 10 8 |ITT ORD 1,467 18 .. | 10/09/2018.
451107 10 6 |IDACORP ORD 1,680 44 .| 08/14/2019.
45167R 10 4 |IDEXORD 3,299 46 10/09/2018.
45168D 10 4 |IDEXX LABORATORIES ORD 4,707 ..| 10/09/2018.
452308 10 9 |ILLINOIS TOOL ORD 8,500 91 287 .. | 12/15/2020.
452327 10 9 |ILLUMINA ORD 9,896 .| 10/09/2018.
45337C 10 2 |INCYTE ORD. 3,100 10/15/2019.
45687V 10 6 |INGERSOLL RAND ORD 2,166 .. | 04/17/2020.
457187 10 2 |INGREDION ORD.. 2,155 13 53 .| 10/09/2018.
45T72F 10 7 [INPHIORD.....cviiririciinieisrineensisinsiensssssienssssssssssssesssssssessssssssesssssssssssssssssssnnnens. | oennne | oee | cvervenrenens 140000 | o 2,247 | 160.480 1,696 10/20/2020.
45784P 10 1 |INSULET ORD ..4,601 |..... 255.630 1,636 .. | 10/09/2018.
457985 20 8 |INTEGRA LIFESCIENCES HOLDINGS ORD L1233 64.920 1,156 .| 08/14/2019.
458140 10 0 |INTEL ORD 57,343 | ... 49.820 57,343 37,999 1,519 10/15/2019.
45841N 10 7 |INTERACTIVE BROKERS GROUP CL A ORD ..1,280 | ... 60.950 | ..o 1,280 1,138 8 .| 06/28/2019.
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD........cccooovuimmmiimmnriinerienenisneeisnnnesnesessnnsssnnnes | eoernne | eon | ceverenen 144.000 | i, 16,602 |..... 115.290 16,602 7,669 173 10/09/2018. | ..o
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459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD.. .29,078 |..... 125.880 29,078 29,168 ..1,504 .. | 10/09/2018.
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD 3,722 23 91 .. | 03/19/2019.
460146 10 3 |INTERNATIONAL PAPER ORD.........cooomiimiiiniiiiniiiniiieneeisssssssssssssssssssessesessssesnns | coneeens 2,658 207 .. | 10/15/2019.
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD........cocoomrviemriiirreiireiiesnissesissesiensiins | cereeens . . 301 78 .| 03/28/2007.
461202 10 3 [ INTUIT ORD......oiiiiiiiiniiisiiseeseiiesesssssisssissse s | cevesens v | e 72.000 | 27,349 | L 379.850 27,349 10,746 157 10/09/2018.
46120E 60 2 |INTUITIVE SURGICAL ORD.......ccooouiieirieiiciiireeiereiiesesiesesisesessesesssesessesssesesessesessens | covieee .25,361 |..... 818.100 25,361 12,011 .. | 12/15/2020.
46187W 10 7 |INVITATION HOMES ORD........cooomiriiiimiiiiriiiniiisniisseissssssssssssssssssssssssnssssssssnes | nnees OO R [ X ..4,990 | ... 700 | oo 3,964 89 .| 04/17/2020.
462222 10 0 |IONIS PHARMACEUTICALS ORD........covviuiirimerirreeisnsisessisssissssesesssesssssssssesesssins | ceseeens 1,661 10/09/2018.
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD.....cocoviiiriiiiirerinisiresieisessiessssssessessssisssessssssnnsns | cennnens 1,237 .. | 07/15/2020.
46266C 10 5 |IQVIAHOLDINGS ORD.........coocvuiuriiirieiirceiiseiessesisessssesssesesssessssssssssesssssssssssssssnnes | veeees 5,396 .| 04/22/2019.
46284V 10 1 [IRON MOUNTAIN ORD......oouiiiiiiiririiieierisisseisiessssssessessssessssssssesssessssssssessessssssenss. | esseens 2,469 52 208 12/18/2018.
46590V 10 0 |JBG SMITH PROPERTIES ORD..........ccoourieimcieiceiiineisneiissesisnessesessessssssesssnessenees | coviees . B I Y R 270 | s 1,178 8 .. | 12/15/2020.
46625H 10 0 | JPMORGAN CHASE ORD......cccotuiriiriiriieriniiniiserisissiesssssssssssessesssssesssssessssesssssenss | nevseses oo | e 802 cerrereennnn 101,910 [ 31,988 .2,813 . | 12/15/2020.
466313 10 3 |JABIL ORD...iiieiicccesesess s | ceneieas .000 | oo 1,659 | 1530 | oo 1,608 12/15/2020.
469814 10 7 |JACOBS ENGINEERING GROUP ORD........ccoiiirimriiireriiisiesinsssisssiesesissisessesssssenens | covenen 668 14 .. | 08/26/2015.
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD........cooiiriiiriiiriiiiniississesissessssessssessssssssnes | s . . . 952 34 .| 06/14/2016.
477143 10 1 | JETBLUE AIRWAYS ORD.....ccooviuiiiiiiiiriiieseiieriiseseiiessisessssessssessssssssssssssesesoenees | ceseeens 1000 | oo 1,338 | 540 | s 1,600 10/09/2018.
478160 10 4 | JOHNSON & JOHNSON ORD........ooiimviiriiimiiiineisneiisssiessssesssssssssssssssssssssssnnes | coneiees co | e0rn893.000 | oo 109,084 | 157.380 109,064 74,602 .2,758 .. | 12/16/2019.
48020Q 10 7 | JONES LANG LASALLE ORD.........ccorviiriiiriiineiieseieseeiseseissessessssssssesessesssssssssesssons | coseeens 22,077 | 148.370 | oovvvceecens 2,077 1,876 .| 10/09/2018.
48203R 10 4 |JUNIPER NETWORKS ORD........ccoooimmriimeiinniinniissinsiessssssssessssssssssssssssssssssneses | s .000 | o 1,351 | 510 | e 1,178 48 03/28/2007.
482480 10 0 | KLA ORD ..o | ceneiins . 211,910 |..... 3,511 161 .. | 10/09/2018.
48251W 10 4 [KKRAND CO ORD......ovuiiriiiiieiiieiseiie it sisssessesssssssesssssssssenss. | nesseses oo | e 1400 ....5,669 | ... 490 | .o 4,865 38 .1 07/15/2020.
485170 30 2 | KANSAS CITY SOUTHERN ORD.........ccoouiiiimieiirceiiceeiieseeeesessesessesessssessesessesessens | coreeens .000 | o 6,124 1204130 | 3,016 13 48 10/09/2018.
487836 10 8 |KELLOGG ORD......cooiiiirririniieirerissieiesssissses s ssessssssssessensssssssensessssssenss. | consnens 4,239 169 .. | 03/19/2019.
49271V 10 0 |KEURIG DR PEPPER ORD.......ccociiiiiiieiirieiseriseeissesisesesssesesssesessesesssesesssssessessesense | coveee . . 3,332 19 .| 12/15/2020.
493267 10 8 |KEYCORP ORD.......cooiiiimiiimiriimceiisesiesssissssissesisse s | ceseiens ceo | eeree310.000 | i 5,087 | L 410 | s 4,013 229 10/09/2018.
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD.........ccoomviiimiiiriiiinniisnesisssiesssisssssssssessssssssisnns | coveeens . 3,546 ..| 10/09/2018.
49427F 10 8 |KILROY REALTY REIT ORD......coovviiiiiiriiriiinneeissesieeesiesssiesssssssssssssssssssssseensnins. | coveeee coo | ereeeni29.000 | i 1,665 | L 57.400 |. ..1,665 2,091 15 57 .. 10/09/2018.
494368 10 3 |KIMBERLY CLARK ORD.........ccccoouimmiiimmriiinniisnsiisnnisnsiisnssssnssssssssssssssssssssnssssnsnns | oonsiens | one | connerennnn 19.000 | i 10,112 ] 134.830 10,112 5,201 80 318 .| 05/09/2012.
49446R 10 9 |KIMCO REALTY REIT ORD........oomrviriierrinneiinneeinseisnsesssnesessesssssssssnsessnsssssssnnnens | coveeene | e | evneennered4.0000 | o811 | i 15.010 | .. 811 764 44 03/27/2018.
49456B 10 1 |KINDER MORGAN CL P ORD.......ccccoomviimriimriinniiinnienas 7,032 507 .. | 10/09/2018.
497266 10 6 |KIRBY ORD 1,428 .| 10/09/2018.
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD o 1,260 12 03/19/2019.
500255 10 4 [KOHL'S ORD......coiiiiieiiiiiieiieciieseiseiesesssess e 2,259 35 .| 10/15/2019.
500754 10 6 |KRAFT HEINZ ORD......cocoiviiiiririieiiisciesisiseisesss st sssssss s ssses 5,046 246 . | 04/22/2019.
501044 10 1 |KROGER ORD 2,954 128 08/14/2019.
501797 10 4 |L BRANDS ORD 1,735 8 .. [ 10/20/2020.
501889 20 8 |LKQ ORD......coiiiiiiiiiiicieceiesesieces e | ceneneas 2,736 .| 10/09/2018.
50212V 10 0 |LPL FINANCIAL HOLDINGS ORD 1,591 25 10/09/2018.
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502431 10 9 |L3HARRIS TECHNOLOGIES ORD... 10,585 |..... 189.020 10,585 7,575 190 .. | 08/14/2019.
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD v | ererenn29.000 | 5,908 203.550 | .ooooviriieniis 5,903 4,553 .. | 10/09/2018.
512807 10 8 |LAMRESEARCH ORD........cccoooiiimiiimiinniineiissiisssessssssssssssssssssssssssssssssssessssenas. | coveeens v | e 39.000 | i 18,419 | L 472.270 18,419 3,512 51 185 .. 10/09/2018.
512816 10 9 |LAMAR ADVERTISING CL A REIT......ccoiiiiiiiiriiiireiiereiieseiisesesiesssisssisssssesssiesssins | cereeens oo | 24,000 | 1,997 | 83.220 | oo 1,997 1,822 60 .| 10/09/2018.
513272 10 4 |LAMB WESTON HOLDINGS ORD.........ccoooomimiiimiminiiireiissiiisneisssessssesssssssssssesnesens | coneeeas coo | erereennn35.008 | 2,756 | 78740 | oo 2,756 1,773 32 12/16/2019.
517834 10 7 |LAS VEGAS SANDS ORD.......ooomriiiriiiriiineisiseisseseisessssessssesssssssssssssssssssssssesseessenes. | ceseeens coo | erereren88.000 | 5,245 | L 59.600 | ..o 5,245 5,130 70 .. | 10/09/2018.
518439 10 4 |ESTEE LAUDER CLA ORD........cooomiiiriiiiniinniisnsiissssisnnssssssssssssssssssssssssssesnnns | coneiens v | 85,000 | i 14,640 | L 266.190 14,640 5,533 82 .| 10/09/2018.
521865 20 4 |LEAR ORD......oooiiiiiiiiiiriiiireiseseieseiseseis s | ceneiins v | e 19.000 | 3,022 | 159.030 | ..ocvverrrricenens 3,022 2,673 19 10/09/2018.
524660 10 7 |LEGGETT & PLATT ORD.....cviiiiirriiiireisieeresisisisssessssssssessssssssesssssssessessssssssensans. | cennnens 1,535 15 61 .. | 10/09/2018.
525327 10 2 |LEIDOS HOLDINGS ORD........ccosriiimieiimceiirreiimsesissesissesissessssssssssesesssessssssssssssessseees | cosevens 2,756 56 .| 10/09/2018.
526057 10 4 |LENNAR CL A ORD....cooiiiiiiiiiriiiiieinsieissisi et sessessssssssessens | connnens 3,520 52 10/09/2018.
526107 10 7 |LENNOXINTERNATIONAL ORD........cccooimiiiiriniiireiinnesiesesesneseesessesesessesissssennns | ceveeens 2,112 8 31 .. | 10/09/2018.
530307 10 7 |LIBERTY BROADBAND SRS A ORD.......cccoevmiiiireriiiiinsieissssiesissiessessssisssessssssssenes | connnen . . 720 .| 06/28/2019.
530307 30 5 |LIBERTY BROADBAND SRS C ORD........ccoooomimiiimiiiniiineiissssissssissssssssssssssssssisnns | coveeeas 000 | e 7,443 10158370 | 3,922 10/09/2018.
531229 40 9 |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD......ccceuuiriieriniirerriincieninsieisssiesesinsinenns | covenens 945 .. | 06/28/2019.
531229 60 7 |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD.........cccooummmrimmiiimieiisreiieneiessesesneiesness | coveeens . . . 2,227 . | 06/04/2020.
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD..........ccoooeiriiriiineiieneeiesesieseseesenienenes | cereeens 000 | e 2,428 | 1600 | oo 2,000 10/09/2018.
53223X 10 7 |LIFE STORAGE ORD.......cocoosmiiiiriiiimiiinnniisssiisssissnsisssssssssssssssssssssssssssssssssnenss. | covens oo | e 14000 | 1,671 119.390 | oo 1,671 1,396 60 .. | 12/18/2018.
532457 10 8 | ELILILLY ORD ..ot | ceneeens .38,158 |..... 168.840 38,158 18,996 669 .| 10/09/2018.
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD........cocosimiiiiriiiriiiiniiisneiisssisssssssnsissssesssenns | coneieas 000 | 2,093 11116250 | e 1,619 9 35 10/09/2018.
534187 10 9 |LINCOLN NATIONAL ORD.......ccovviriiirrerireeieeniesesissesissesisesssessesessesssesssesessssesssenss | cosevens 1,206 64 ..| 06/14/2016.
537008 10 4 |LITTELFUSE ORD......ccooiiviiiieriniiiieiisissesie it sss s sssessssssensessssnes | connnens . . 1,294 13 . | 10/15/2019.
538034 10 9 |LIVE NATION ENTERTAINMENT ORD........ccooimmiiimiiinniiinniieneiseseeseseeessessssssssssions. | ceneeens 000 | e 2,939 | 480 | o 2,617 04/22/2019.
539830 10 9 |LOCKHEED MARTIN ORD......ccviriririiiiireriiisiresisssesssiesssssssesssssssssesssssssssssenssssnsene | conenens oo | ererennnn02.000 | 22,009 | 11,059 608 .. | 12/16/2019.
540424 10 8 |LOEWS ORD....coiiiiiieiiiceiiineiseeiseisssesesssssessesessesesss s esessssssesssesesessnens. | ceveeens 000 | e 3,647 | .020 | oo 2,908 20 .| 02/10/2016.
548661 10 7 |LOWE'S COMPANIES ORD........ccoouiiiiiiiiiniiciiiieiissisiissiesissssssississssssssssssnies | coniiens | e 204.000 | e 32,744 14,763 459 10/09/2018.
550021 10 9 |LULULEMON ATHLETICA ORD.......ccoooiimiiinriiiniinniissciissneissssssssessssssssssssssessnsenns. | coveeens C 4,207 ..| 10/09/2018.
55024U 10 9 |LUMENTUM HOLDINGS ORD.......ccommriiumiriimriiireisseisessisessisessssessssesssssssssesessseseses | oneeees 2,034 .. | 10/20/2020.
55087P 10 4 |LYFTCLAORD 1,593 .| 04/17/2020.
55261F 10 4 |M&T BANKORD.... 1,934 110 10/30/2008.
552690 10 9 |MDU RESOURCES GROUP ORD 1,467 12 46 .. | 10/09/2018.
552848 10 3 |MGIC INVESTMENT ORD 1,277 25 .| 08/14/2019.
552953 10 1 |MGM RESORTS INTERNATIONAL ORD 4,032 23 10/09/2018.
55306N 10 4 |MKSINSTRUMENTS ORD . . 1,136 12 .. | 10/09/2018.
553530 10 6 |MSC INDUSTRIAL CL A ORD......cotimirririeireierisssesesssissisessessssssssesssssessesssssenssssssssns L1181 84.390 | .vvviiriirie 1,181 917 161 .| 08/14/2019.
55354G 10 0 |MSCIORD 11,163 ... 446.530 11,163 4,174 73 10/09/2018.
55608B 10 5 |MACQUARIE INFRASTRUCTURE ORD . R 826 | ... 37.550 | .. 826 852 22 . [ 10/15/2019.
55825T 10 3 |MADISON SQUARE GARDEN SPORT CL A ORD........ccoooimuiimiiiceiineisneissceiseneinens | ceveeens 000 | 921 | ... 184.100 | .. 921 1,046 10/09/2018. | ..o
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55826T 10 2 |MADISON SQUARE GARDEN ENTER CL A ORD.........cccooommmrimmmrimnneeeneesenesseneinnnenns | eenevns | eoe | ovnrenennnn0.000 | o525 | 105.040 | .. 525 411 .. | 10/09/2018.
562750 10 9 |MANHATTAN ASSOCIATES ORD oo | e 19.000 | 1,998 105.180 1,317 .. | 06/28/2019.
56418H 10 0 | MANPOWERGROUP ORD.........ccooooiiiiiiiiniiinniiseiissiesssissssssssessssessssessssessssenns | s coo e 18.000 | i 1,623 | L 90.180 1,409 41 .. 10/09/2018.
565849 10 6 |MARATHON OIL ORD........oovvimiiiririrrieieneeieesisesisssissesissssssssssssssssssssssesssinns | ceseiens v e 1068.000 | oo 707 | 6.670 1,911 8 .| 10/09/2018.
56585A 10 2 |MARATHON PETROLEUM ORD.........coooiiiiiiimiiiniiiciissiisseissiisnissssssssssssssssesness | o OV 171.000 | oo 7,073 | 41.360 5,557 397 04/22/2019.
570535 10 4 | MARKEL ORD.......coooiiiiieiiiiiiceiieseiiesesiesesiesssiesesi e | cenevens ...3.000 . ..1,033.300 . 3,575 .. | 10/09/2018.
57060D 10 8 |MARKETAXESS HOLDINGS ORD........cccoooimiiimiiiniiinniiisniisneisssssssssssssssnssesnssens | s ..10.000 | ... 5,706 |..... 570.560 |. ..5,706 1,887 24 .| 10/09/2018.
571748 10 2 |MARSH & MCLENNAN ORD.......ccoiriiiiiiiceiiresieseeiiesessesessesessesessesessesesseseseesssens. | ceneeens IOV 150.000 | ..oocvverrrrirs 17,550 |..... 117.000 17,550 5,794 276 10/25/2013.
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD......ccostieriiiiirnieisneieiessnsesesssssesssssesssssssenss | cennnens oo | e 84.000 | e 11,081 131.920 11,081 7,660 40 .. | 10/09/2018.
573284 10 6 |MARTIN MARIETTA MATERIALS ORD.........ccooouiriiiriiireiieneiieseieeseissssesseseseesessesenes | ceseeens . NS I L 283.970 | oo 5111 3,053 40 .| 10/09/2018.
574599 10 6 |MASCO ORD.....cccoeuirrirerrneirerierieereninienes O I 000 [ 3,186 | e 930 | i 1,046 32 04/25/2013.
574795 10 0 | MASIMO ORD.........coomviiieiirreeimierirsesissensesesssesese s | cesesens . ..3,757 |.....268.380 | ..ccovvvrrren. 2,083 .. | 06/28/2019.
57636Q 10 4 |MASTERCARD CL A ORD.....ccoiiiiiiiiiiiieiniisiesisieise i sessssisssesssssssseses. | vevseses oo | e 235 ..83,881 |..... 30,551 367 . | 04/17/2020.
57667L 10 7 |MATCH GROUP ORD.........ccooimiiiiiiieiiniiseississsesssisssessssssssssssssesssssssssssnns | coveeeas 4,108 04/17/2020.
577081 10 2 |MATTEL ORD...coimiiiiiiiiiiiciicesi st | eniian 1,285 .. [ 12/18/2018.
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD.........cccomiviiiriiiciirnnieissiissiessiesssesssnisnsnes | o 4,282 17 .| 10/09/2018.
579780 20 6 |MCCORMICK ORD........orviiuriiimceeimceiisreseesesiesesissessssesisesssesssesissssessssesssissseeos | ceneeens 3,499 24 87 10/09/2018.
580135 10 1 [MCDONALD'S ORD......ccooouriiimiiiiniiinniisnsisssissessssssssissssssssssssssssssssssssssssssens | caneiens o] e 199.000 | i 42,701 | L 214.580 42,701 23,783 987 .| 04/17/2020.
58155Q 10 3 | MCKESSON ORD.........coouiiiimiiiimiiiiisiiiseises e | s v | 42,000 | i 7,305 | L 173920 | coovvvcciecens 7,305 3,119 18 69 .| 10/09/2018.
58463) 30 4 |MEDICAL PROPERTIES REIT ORD........cooooiiimiiimriinniinniineiisssisssssesssesssssssssssnnes | s v | e 108.000 | 2,310 | L 21790 | oo 2,310 1,549 29 13 10/09/2018.
58933Y 10 5 |MERCK & CO ORD.......cooiiiimieiimrieirseiicesiresiseseesesssssssisssssssssssssssssssssesesseseseenens | covenees coo | eererenn869.000 | i 54724 | L 81.800 54,724 36,345 410 .1,516 .. | 12/15/2020.
59156R 10 8 | METLIFE ORD....cooiiiiiiiieiiiciciisiessiie st ensssssnne | nesseses ..9,031 | . 46.950 | oo 9,531 5,932 369 .| 02/10/2016.
592688 10 5 |METTLER TOLEDO ORD........cooriiimiiimeiiceiiereiieseiiesessesessesessssessesesssessssessssssssons | coneeens IOV I 7.000 | .o 7,978 |..1,139.680 | ....ccooovvrrrinns 7,978 4,112 10/09/2018.
594918 10 4 |MICROSOFT ORD.....cceturiiiiiierriiiseissiesiessssisesssessssesse st sssssesssssssssssssssessssssessenss | connnen oo | 00 1,973.000 | ... 438,835 | 222420 438,835 114,297 4,112 .. | 04/17/2020.
595017 10 4 |MICROCHIP TECHNOLOGY ORD.........ccooouiimrermmiiriniirienisseniseesesssssssssesssssssessesesesssens. | coveeens 3,543 99 .| 10/09/2018.
595112 10 3 |MICRON TECHNOLOGY ORD......corirurimieririiiiereniirsesssiersssssisessssssseessssssssesssenssssnsene | cevenen 7,457 10/09/2018.
59522) 10 3 |MID AMERICA APT COMMUNITI REIT ORD........ccoooiimiimiiimiiiineiisseiiseiesssiesssieinns | s 3,298 132 ..| 10/09/2018.
596278 10 1 |MIDDLEBY ORD.......cosiiiiriiiriiiriiisiiieseissseisessisssssses s | ceseeens 1,948 .. 10/09/2018.
60770K 10 7 |MODERNA ORD.......cccooiirriiriiinriinniinnissninsnissssssnssnssssssssssnsssssssnsssssnsssnss | eoennne | eon | sevvennnnenn80.000 | iiiiiiinii.8,358 | 104.470 3,008 .| 07/15/2020.
608190 10 4 |MOHAWK INDUSTRIES ORD........coooomirvimrrinniiiereinennieseineseisenessesesssssesesssssesssesinnnes | eeneeens | eee | cvnrerennnn 18000 | i ,537 | 140.950 2,460 12/18/2018.
60855R 10 0 |MOLINA HEALTHCARE ORD........ccccoooimmvimriinniinnisnnisnsssnnissssssssssssnnssssnsssnsesnns | connneee | o | svvvennennn17.0000 | v 3,616 |, 212.680 2,442 .. | 10/09/2018.
60871R 20 9 |MOLSON COORS BEVERAGE COMPA CL B ORD.........ccccoovmmvrimmmriemeerenerirmnnrirnsneeinnne | weverene | e | everereerenni28.0000 | i 1,130 | i 45.190 1,175 14 .| 03/28/2007.
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD.....cccovrmrrrerrirnrirernnrseerensssissesnssenssmssssenssssenss | wovenins | ee | erernrerei362.000 | ovirirriiiinnnnnn 21,166 | oo 58.470 21,166 11,855 114 424 10/09/2018.
60937P 10 6 |MONGODB CL A ORD ..4,308 |..... 359.040 | oo 4,308 1,813 .| 04/17/2020.
609839 10 5 |MONOLITHIC POWER SYSTEMS ORD ..4,029 |..... 366.230 | oo 4,029 1,284 6 21 .| 10/09/2018.
61174X 10 9 |MONSTER BEVERAGE ORD... 210,728 | ...... 92.480 10,728 6,242 10/09/2018.
615369 10 5 [MOODYS ORD.....coosmrvirrrrirrrrirnerinerisnsinsesissssssssssssssssssssssssssssssssssssssssnssnnsns | oonvens | oee | coererenennn3.000 | i 12,480 | e 290.240 12,480 5,069 93 .. | 04/17/2020.
617446 44 8 |MORGAN STANLEY ORD........cccoooimmrrimmmrininriinnriinnrisnnsisnniisnnsesensessnsessnnsssssssnnnns | eoveins | one | oereerenni397.000 | i 27,208 | Lo 68.530 27,206 9,424 433 .| 10/20/2020.
61945C 10 3 |MOSAIC ORD......ccomsireirriirriinrriieneissseissssisssisssisssssssssssssssssssssssssssssssnsssnnssonns | coneeees | e | evvnernnered7.0000 | oo 1,312 | i 23.010 21,312 1,140 1 08/28/2017.
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620076 30 7 |MOTOROLA SOLUTIONS ORD........coovurviimeereiiereeeneesnessenessssnessssnessnnessenssennesnns | conevns | oee | cvneerenennn 42000 | i 7,143 | 170.060 3,190 30 108 [ [P 375 375 .| 10/15/2019.
626717 10 2 |MURPHY OIL ORD.....cooiviriiieriiieisiineisnssssssiessssssiensessssessssssnsssssssenessssssesssssenses | eovenins | oee | sveeerennnen7.0000 | coveiviniriiinnenn 569 | i 12.100 1,594 29 [ (691) (691) . .. | 10/09/2018.
62886E 10 8 [NCRORD.......ccoooiiiiiiiriiirisnisseissnissnssnssssssisnssisssssssssssnssssssssssssssnsssnssnnnss | eoennne [ eon | seeverennen39.000 | oo 1,465 | L 37.570 1,302 .. | 12/15/2020.
629377 50 8 |NRG ENERGY ORD........ccoooomirrimmrriinrinnriisensinnneissssinssissssssssssssssssssssnsssinsesnnnsns | oeneens | oee | cveeerensnnn0.000 | oo 1,878 | i 37.550 624 60 .| 12/29/2016.
62944T 10 5 |[NVRORD ..4,079.860 2,734 03/19/2019.
631103 10 8 |NASDAQ ORD.......coooviiriiimriinriiinneieseiseneiseneissneisesssssssessssssssnsssssnsessessssssessnsssnnns | eonveens | oee | coererenensn38:000 | coeriiirerinenn,380 | 132.740 2,787 64 .. | 10/09/2018.
636180 10 1 |NATL FUEL GAS ORD 1,119 1 42 .| 08/14/2019.
636518 10 2 |NATIONAL INSTRUMENTS ORD.......ccoooommririrrrirnniinas 1,467 33 10/09/2018.
637071 10 1 |[NOVORD 3,172 6 .. | 12/18/2018.
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD 2,036 93 .| 10/09/2018.
640268 10 8 |NEKTAR THERAPEUTICS ORD....... 1,947 12/18/2018.
641100 10 4 [NETAPP ORD......cooiiiiiiiiiieiiieiieceiisesiesesissesss s 4,033 146 .. | 10/09/2018.
64110L 10 6 |NETFLIX ORD 23,613 . | 04/17/2020.
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD.........ccccoocvumviimrrrinnnes 2,837 10/09/2018.
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD 1,765 20 78 .. [ 10/09/2018.
64829B 10 0 |NEW RELIC ORD 922 .| 10/15/2019.
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD 1,480 95 10/09/2018.
650111 10 7 |NEW YORK TIMES CL A ORD. . 1,566 1 .. | 06/28/2019.
651229 10 6 |NEWELL BRANDS ORD.......cccooovmmmrrimrriirarniiins 2,17 2,397 118 .| 10/09/2018.
651639 10 6 |NEWMONT ORD 12,577 5,697 218 04/22/2019.
65249B 10 9 |[NEWSCLAORD.. L1817 17.970 | oo 1,617 374 18 .. | 07/01/2013.
65249B 20 8 |[NEWSCLBORD.. [RURIRRPRRRRNN s <Y M IR 17.770 | .. 657 504 7 .| 10/15/2019.
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD.......ccooovmmiierreiemeieeneeienesienesisnesseneseenesssssesenes | covovene [ eon | eevvereneenn 13.000 | i 1,419 ... 109.190 | ovvveceiecens 1,419 1,267 29 10/15/2019.
65339F 10 1 |NEXTERA ENERGY ORD......ccccvmmiirerriirienricisnnsiernnissensnsisesessssssssssssessssssssenssssssses | eovenins | oee | eoererern 84,000 | v 37,341 | L 77.150 37,341 14,259 678 .. | 10/09/2018.
654106 10 3 |NIKE CLB ORD.......coosiviiriieriiireissceissneisscnissssisssssssssssssssssnssssssssssssessssssnssensnnens | conveins | ooe | eereeersni322.000 | oviviiiiinenrnnn 45,653 | 141.470 45,553 16,478 404 .| 10/09/2018.
65473P 10 5 [NISOURCE ORD 2,172 89 12/18/2018.
655663 10 2 |NORDSON ORD . 2,133 6 24 ..| 10/09/2018.
655664 10 0 |NORDSTROM ORD........cooouerriimmriimmriiineiineeiensessssessnsessssessssesssssssnssssssssnnsssnnseees | eonvens | eee | coneerennnsed®.000 | i 1,081 | 31.210 |. ..1,061 2,088 13 .. 10/09/2018.
655844 10 8 |NORFOLK SOUTHERN ORD..........cccomviimmmiiimriiinnisnniisnsisnnsssnsisssnssssnsssnssssnsssnnnnss. | oonsins | one | connenennnnn00.000 | i 15,920 | Lo 237.610 15,920 8,224 252 .| 10/09/2018.
665859 10 4 |NORTHERN TRUST ORD........ccoovverriiririririnerinsenicesinsesssesissssssssssessssssssssssssens | eoneiens | eee | coeeenennnnd8.000 | ciiiiiiiininnnn.5,402 | L 93.140 |. ..5,402 4,923 41 162 10/09/2018.
666807 10 2 |NORTHROP GRUMMAN ORD.........ccccoommmrimmmiimmmiininiiinninnnisnninsnssnssssssnssssnssnnnnes | onnsies | one | connenennnnn40.000 | i 12,189 ] L 304.720 12,189 7121 227 .. | 04/22/2019.
668771 10 8 |NORTONLIFELOCK ORD.........ccoovvvrriermriiceriecerienenes 3,266 21,913 .| 04/22/2019.
67018T 10 5 |NU SKIN ENTERPRISES CL A ORD 1,042 26 12/18/2018.
67020Y 10 0 |NUANCE COMMUNICATIONS ORD 1,230 .. | 10/09/2018.
670346 10 5 |NUCORORD.........cc..c.... 5,579 38 150 . .| 10/09/2018.
67059N 10 8 |NUTANIX CLA ORD 1,089 . 26 06/28/2019.
67066G 10 4 |NVIDIA ORD 26,729 97 | s 43,285 | ... . | 12/15/2020.
670837 10 3 |OGE ENERGY ORD 2,176 91 ] e (731) 10/09/2018. | ..o
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67103H 10 7 |O'REILLY AUTOMOTIVE ORD ....8,599 |..... 452.570 3,261 .| 10/15/2019.
674599 10 5 |OCCIDENTAL PETROLEUM ORD.........cccoevmmiiimiimricrinninnisciiinniesissnississisesssinseennns | vovenne | e | verrnrenn222.0000 | o 3,843 | L 17.310 6,477 1 17 .. | 12/15/2020.
679295 10 5 |OKTA CLAORD......ccooiiiiiriiirnriinnisnnisseisnssissssissssessssssssssssssssssssssssssnssssnsnnns. | oonvens | ooe | conrerensnne30:000 | oo 7,628 | e 254.260 2,776 .. | 12/15/2020.
679580 10 0 | OLD DOMINION FREIGHT LINE ORD.......cccoommrvirrimnniemnneieneinnneineneinsneineneisensinnne | eenviins | eee | cvererernnnni28.000 | i 5,465 | 195.180 2,770 17 .| 10/09/2018.
680223 10 4 |OLD REPUBLIC INTERNATIONAL ORD.........ccooovvimmmrimmmriinniesnniisnessnsesnesssnssssnnsns | eovvens | ooe | cvnrerersnnn82.000 | i 1,616 | i 19.710 1,786 69 10/09/2018.
680665 20 5 |OLIN ORD.......ooiiiiriiirieicniiereiienesiesesiesesiesesessssssssssensssensessssessssessssessesssnssssnnns | conveens | eee | coeeerenenen8.000 | oo 1179 | 24.560 1,157 38 .. | 10/09/2018.
681116 10 9 | OLLIES BARGAIN OUTLET HLDG ORD.. 21,227 | 81.770 |. . 1,307 .| 06/28/2019.
681919 10 6 | OMNICOM GROUP ORD.........coomrvimrriiirriieneiieniieseineneineseissnesssssssssssssssssssnssesssssinns | cenviens | eee | cverererene00.000 | i 4,054 | ... 62.370 | oo 4,054 4,178 42 169 10/09/2018.
681936 10 0 |OMEGA HEALTHCARE REIT ORD 1,887 153 .. | 10/09/2018.
682189 10 5 |ON SEMICONDUCTOR ORD 2,074 .| 10/09/2018.
682680 10 3 |ONEOK ORD 3,270 445 10/09/2018.
68389X 10 5 |ORACLE ORD......ccooiirviirririeiceiseceissseisenesssssessssessssnssssssssssssssssssssssssnssssnsnsnes | eoenene [ eon | cevereren033.000 | v 34,480 | i 64.690 34,480 15,907 512 .. | 10/09/2018.
688239 20 1 |OSHKOSH ORD.......ccocomiiiirimiiiiiniinnisciinnieiiesissississssisssssssssessnssesssssssssensnnsens | vovenne | e | cenvirenenen21.0000 | i 1,807 | i 86.070 | ..ooovvvvririri 1,807 1,422 26 .| 10/09/2018.
68902V 10 7 |OTISWORLDWIDE ORD......ccoocosmvriirnriirniiinerisnniissnsisnniessssssssssssssssnssssnssessssssnnenes. | eoeinne [ eon | eovernnnn 103.000 | i 6,967 | ) 67.645 | ..o 6,967 3,420 62 08/25/2011.
690742 10 1 |OWENS CORNIING ORD......ccooomiviiriririiciicinnieceisnississiisssenessessssissisesssnssenns | oonenne | e | ceniirenernn32.0000 | o 2,424 | L 75.760 | oo 2,424 1,672 31 .. [ 10/09/2018.
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD........ccocoouvviirriinnriisnriisnenisnniesnnnesnnsessnnes | conveees | eoe | eereenen 131000 | i 19,519 | 149.000 19,519 8,036 603 .| 10/21/2014.
693506 10 7 |PPGINDUSTRIES ORD.......cocooommmieirriiereiiereiiereienas 5,125 147 10/09/2018.
69351T 10 6 |PPLORD 6,000 85 338 .. | 10/09/2018.
69354M 10 8 |PRAHEALTH SCIENCES ORD.........cooiiiriiireiiieiieseieeseeisesesiesessseseesesesseseesssiones 1,207 .| 08/14/2019.
B9355F 10 2 |PPD ORD......oouiiiiiiiciiseiiseisei s 1,813 10/20/2020.
693656 10 0 |PVH ORD.....coouiiimiiiiieiiceiieceiiecesisesi e 749 0 .. | 02/05/2016.
69370C 10 0 |PTC ORD 2,482 .| 10/09/2018.
693718 10 8 |PACCAR ORD 3,809 54 276 12/16/2019.
695156 10 9 | PACKAGING CORP OF AMERICA ORD 2,515 27 85 .. | 10/09/2018.
695263 10 3 | PACW PACWEST BANCORP ORD 1,680 47 .| 10/09/2018.
69553P 10 0 |PAGERDUTY ORD 942 12/15/2020.
697435 10 5 |PALO ALTO NETWORKS ORD 5,521 ..| 10/09/2018.
700517 10 5 |PARKHOTELS RESORTS ORD 1,799 58 .. 10/09/2018.
701094 10 4 | PARKER HANNIFIN ORD 2,323 134 .| 08/25/2011.
701877 10 2 |PARSLEY ENERGY CL A ORD 1,326 16 08/14/2019.
704326 10 7 |PAYCHEX ORD 6,173 231 .. | 10/09/2018.
70432V 10 2 |PAYCOM SOFTWARE ORD 1,887 .| 10/09/2018.
70438V 10 6 |PAYLOCITY HOLDING ORD......cocovvirirnriiererisisirnsisernniseiensssissssssssesnsssssessssssessesssnssenss | vernee | oee | cverrenrennn10.0000 | iviiviiiiiinnnnnnn 2,059 | 205.910 |. 1,930 10/20/2020.
70450Y 10 3 |PAYPAL HOLDINGS ORD........cocovmmiiiriiamieieneiisnerisnenienssisnseesssssssssssssssssnsssnnsssnnnes | covevene | con | cererern309.000 | v 72,368 | oo 234.200 72,368 17,894 .. | 10/20/2020.
70614W 10 0 |PELOTON INTERACTIVE ORD 1,866 .| 07/15/2020.
70975L 10 7 |PENUMBRA ORD.. 1,440 06/28/2019.
712704 10 5 |PEOPLES UNITED FINANCIAL ORD . . 1,819 77 .. | 10/09/2018.
713448 10 8 |PEPSICO ORD........ccoovvecriirieiiceieneisseissesssnesssnessssnssssssssnessnssssnssssnssssnssnsne | eonvens | ooe | eereereei 30 1.000 | iiiiiiiiiinnnn85,019 | 148.300 55,019 32,668 379 1,429 .| 04/17/2020.
714046 10 9 | PERKINELMER ORD 2,840 9 10/09/2018.
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717081 10 3 |PFIZER ORD.....cosiiviciieeeceeceesesesiesesiesesessessssssisssesssesssssssesssssssesssssssennsssnnnes. | oonenns | oee | eeevenns 1,434.000 .52,786 | ...... 36.810 52,786 29,394 23,397 | covrrrennneeinenes | e 23,391 .. | 10/21/2014.
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD [T ISR 405.000 |..........c........33,530 | ...... 82.790 33,530 29,661 486 ..1,908 e .. | 12/16/2019.
718546 10 4 |PHILLIPS 86 ORD..........ccoooriiiiriiinriisiiiseiisesisssesssesssssssssssssss s | coneeens ....111.000 5,507 400 I I (4,603) | ... .. | 06/28/2019.
72346Q 10 4 | PINNACLE FINANCIAL PARTNERS ORD.........coocvuiriiimrriirniireniiesesssssesisesseessseenesenns | veeees 1,260 13 . 8 [ e [ s 8 . .. 10/09/2018.
723484 10 1 |PINNACLE WEST ORD......ccooouiimiiimiiinniineiisneiissssissssissssssssssssssssssssssssssssssessnsees. | coneeens 526 32 . (100) (100) 01/23/2013.
72352L 10 6 |PINTEREST CL A ORD......coosiiiimieiieiirieieseiiesesisesisssisssisssissseessssesssiesssiesenes | ceseiens 2,590 ..| 07/15/2020.
723787 10 7 |PIONEER NATURAL RESOURCE ORD.........ccocooiimmiiimiiiniiinsiissesissssssssiessssesssesnns | coneiees 6,919 27 102 .| 10/09/2018.
72703H 10 1 | PLANET FITNESS CL A ORD....ccoooviuiiiiiriiiiriiieseiiseseiieseiieseseesessesessesessessseeseseenenes | oenens 1,278 10/15/2019.
731068 10 2 |POLARIS INDUSTRIES ORD.......cccstiriiiiiririiersisssiesesssesessssssssssssssssessesssssssssesssssns | cennnens 1,622 42 .. | 10/09/2018.
73278L 10 5 |POOL ORD......iiviiviieiiiesieeeisesiesesisesessssess s | cenevens 1,669 25 .| 10/09/2018.
733174 70 0 |POPULAR ORD....ctiriiiiiireriisissiersssssiessssssssesss s ssesssssesssssssssssensnssnsene | connnen 1,508 12 39 10/09/2018.
737446 10 4 |POST HOLDINGS ORD.......cocriiimiiiceiisesisessesessesesssssesssesesssesesssssesssesesssesesssesssssns | coveeens 1,807 .. | 10/09/2018.
741447 10 8 | T ROWE PRICE GROUP ORD........cccvmimiieriiireriiiiisnrissssssiessessssesesssssesssssesssssssennns | consnens . 4,338 212 .. [ 10/15/2019.
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD IV I 1,657 101 (243) [ oo 02/05/2016.
742718 10 9 |PROCTER & GAMBLE ORD IO O v | 834,000 | 88,215 | L 139.140 88,215 47,234 1,977 .. [ 12/116/2019.
743315 10 3 |PROGRESSIVE ORD.........ccoiiriiimiiiiniiiciissiessiisssisssesissssesssssssesssssssssssessssenns | coneeeas coo | e 169.000 | i 16,711 98.880 16,711 10,487 448 .| 10/09/2018.
74340W 10 3 |PROLOGIS REIT.......cooiiiiiieiiieiineiiseseieeseisseseisesess s essesessesessssessessssssesessenins. | covieee oo | eerereen212.000 | 21,128 | L 99.660 21,128 11,640 492 10/09/2018.
743424 10 3 |PROOFPOINT ORD.......coviiriiiirriirsiissiississsisssisssisssssssssssssssssssssssssssssssnssenns | caneiens ..14.000 1,334 . .. | 10/09/2018.
743606 10 5 |PROSPERITY BANCSHARES ORD..........cociimiiiriiimneiiseiisesiesssieseseeseseessseessssssnnes | ceseeens ..19.000 1,350 9 35 I (48) .| 10/09/2018.
744320 10 2 |PRUDENTIAL FINANCIAL ORD........ccoooomiiimiiiineisneiisssiesssississsssssssssssssssnnnes | coneiens 7,808 453 I I (1,614) | oovves 10/09/2018.
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD.........ccocosmiiiriiireiinenisneiiesneisssiessseens | ceveeens 7,617 288 I (PSP (110 .. | 10/09/2018.
74460D 10 9 |PUBLIC STORAGE REIT ORD.......cccoiiiiiiimiireriiiniiresisisssssiessssssiessssssssessensssssssensnns | vevseses . 2,711 280 e 629 . | 10/30/2008.
745867 10 1 |PULTEGROUP ORD........ccooiiiiiiriiireiiceeiesesiesesisesesisesissessssssssessssssssssssssssssesssenos | coneeens 1,790 1 36 I I 324 10/09/2018.
74624M 10 2 |PURE STORAGE CL A ORD......coviiiiriiiiniiiierssisiesisisisesisesssssssesssssssssensssssssessens. | covsnens . . 1,038 | 374 .. | 06/28/2019.
TA736K 10 1 | QORVO ORD......coioiiiiiiiceiieeiiseisesesissssss s ssessessssensssenssas | coviees . 4,988 |..... 166.270 | . .4,988 2,312 I I 1,863 | .o . ..1,863 .| 04/17/2020.
747525 10 3 |QUALCOMM ORD........oomrrierrierrriirreiienerieceeenns IV I OV 296.000 | .ooooorverniennnd 45,093 | ..... 152.340 45,093 15,833 761 I I 18,977 | oo | e 18,977 | oo 10/09/2018.
74762E 10 2 | QUANTA SERVICES ORD.......ccooiriiiiriiiciiisriisseieneisiessssssssssssssssssssssssssnssssnnes | covens 497 1 5 .. | 11119/2015.
74834L 10 0 | QUEST DIAGNOSTICS ORD.......coomirvimiriririreiisesisssisessissesisssssssesssssssssesesssseienns | coseeens 2,607 46 .. | 12/15/2020.
74838) 10 1 |QUIDEL ORD 2,649 .| 07/15/2020.
74915M 10 0 | QURATE RETAIL SRS A ORD 1,842 186 10/09/2018.
74915M 30 8 |QURATE RETAIL INC 601 6 .. | 10/09/2018.
749685 10 3 |RPMORD 2,252 55 .| 10/09/2018.
751212 10 1 |RALPH LAUREN CL A ORD 1,543 22 12/18/2018.
754730 10 9 |RAYMOND JAMES ORD . . . 3,604 56 .. | 10/09/2018.
754907 10 3 |RAYONIER REIT ORD ...1,088 | ... 29.380 | v 1,058 947 39 .| 08/14/2019.
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD. .26,601 | ..... 71.510 26,601 18,823 530 10/09/2018.
75606N 10 9 |REALPAGE ORD......cccocommmvimrriinrriiirnionas 22,007 | ... 87.240 | oo 2,007 1,353 .| 06/28/2019.
756109 10 4 |REALTY INCOME REIT ORD.......c.cooiiiiiriiimriineeieneiiinesiesesiesessssessssnessssesessesesssnsens. | ceveeens OV I 84.000 | ...ooooovvrarnnenne 5222 | ... 62170 | oo 5,222 4,540 20 235 10/09/2018. | ..o
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75615P 10 3 |REATA PHARMACEUTICALS CL A ORD........cccoovmmmrimrniinnrenenninseeeseneesnneesseseenesenns | coernne | eon | cerevreneernn8.000 | v 989 | 123.620 | .. 989 1,236 (247) (247)|. .| 07/15/2020.
758750 10 3 |REGAL BELOIT ORD......cccrvvvririireriiicierieiersnsienns 866 4 14 .. | 10/15/2019.
758849 10 3 |REGENCY CENTERS REIT ORD........ 2,639 1 34 .. | 12/15/2020.
75886F 10 7 |REGENERON PHARMACEUTICALS ORD 7,726 .| 10/09/2018.
7591EP 10 0 |REGIONS FINANCIAL ORD 1,568 29 118 07/25/2016.
759351 60 4 |REINSURANCE GROUP OF AMER ORD 2,627 50 .. | 10/09/2018.
759509 10 2 |RELIANCE STEEL ORD.......ccoooimmmiiiinmiiiiiniinnissnessnissnsissnsisnssssnssssnssssnssssnssesnnnes. | oonviees | one | connenennnnni20.0000 | 2,395 | s 119.750 1,687 50 .| 10/09/2018.
759916 10 9 |REPLIGEN ORD.......coooomirieiiriiiereiinreiieneieneissseissseissssessssseisenesssssesssssssssesnssssnnssnns | eoneeens | oee | cvererenennn 18000 | i 2,491 | 191.630 1,662 07/15/2020.
760759 10 0 |REPUBLIC SERVICES ORD........ccooovirimririniniineirerieninseinsisssiesenisesssnsssssnesenins | vovenne | e | cerrirerenend1.0000 | i 2,985 | L 96.300 1,177 13 51 .| 03/19/2019.
761152 10 7 |RESMED ORD 4,313 64 .| 10/09/2018.
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD.......ceuiiiirieiiieeiiiniseiierisesessssssesessssssssssensessssssensnes 7 08/26/2005.
76680R 20 6 |RINGCENTRAL CLA ORD 1,554 .. | 10/09/2018.
770323 10 3 |ROBERT HALF ORD 2,383 48 .| 10/09/2018.
773903 10 9 |ROCKWELL AUTOMAT ORD 3,231 17 04/17/2020.
77543R 10 2 |ROKU CL A ORD 3,141 .. [ 12/15/2020.
775711 10 4 |ROLLINS ORD 1,428 14 .| 04/17/2020.
776696 10 6 |ROPER TECHNOLOGIES ORD 6,328 59 10/09/2018.
778296 10 3 |ROSS STORES ORD.........cccoovvmmmriiriiinniiisniiinniissnissnsissssssssnssssssssssssssssssssssnssnnns | convies | one | oeneeennn 1020000 | i 12,527 | s 122.810 12,527 6,653 29 .. | 10/09/2018.
780287 10 8 |ROYAL GOLD ORD.......cococmiiriririrrreiineriseiiesneissnsienssissssisssnsssssesssssessssssessenssnens | cenveens | oee | cvnrerennnnn 16000 | i 1,489 | 106.360 | ..oovvevcrriens 1,489 1,142 16 .| 12/18/2018.
783549 10 8 |RYDER SYSTEM ORD.......cccocoumiriiiriiiniiiniiinnissnssssssssssisssssnssssssssssssnsssssnsss | oonvins | one | connnnennnn 18.000 | o926 | L 61.760 | .. 926 706 34 08/14/2019.
78409V 10 4 | S&P GLOBAL ORD.........ccooverreimeiireiieneeienesessesissesisesessssesssssssesssssnsssssssssssennnnes | covenene | con | eevvereneens83.000 | i 20,710 | 328.730 20,710 7,379 169 .. | 10/09/2018.
78410G 10 4 | SBA COMMUNICATIONS CL A REIT ORD.......ccccovrimirvrniirernrisiirnnineississnssssnsnssensennnes | vevvenes | e | vererenennnnd33.000 [ v 9,310 | oo 282130 | o 9,310 5,143 61 .| 10/09/2018.
784117 10 3 | SEIINVESTMENTS ORD.....ccoooooiriiirrriririirerissneisesiissnsesssssessesssssssssssssssssnessssnssssnenes. | eeneens | oee | cveeerensnee39:000 | oo 2,241 | 5TAT0 | oo 2,241 2,272 14 27 10/09/2018.
78440X 10 1 |SLGREEN RLTY REIT ORD.....coovvmiiirririiernnieierinsisennisisesesensnssesessssssessessssssnnns | eeevnns | ene | cvereeneneenn16.000 | o953 | Lo, 59.580 | .. 953 1,404 32 57 .. | 02/05/2016.
T8442P 10 B |SLM ORD......ooiviiieeiceiecceeceeieseniesesiesesiesesessesissesssssessenessssssssnesssnsessssssssnesnnens | coenene [ eon | eeverenenes 120.000 | i 1,674 | 12.390 | oo 1,574 1,365 15 .| 10/09/2018.
78467 10 0 |SS AND C TECHNOLOGIES HOLDINGS ORD........ccocoviiiemiiriineinnicrsnineeernsinensnnsenne | vevveres | eon | vererennen00.000 | oo 4,365 | i T2.750 | oo 4,365 3,186 32 10/09/2018.
78486Q 10 1 | SVB FINANCIAL GROUP ORD.........cccoovemmriiimiiiiniinneissneisnessnsssnssssssssnsssnsssnens | conneene | o | cverennennn18.0000 | i 5,817 | 387.830 | oo 5817 3,709 .. | 03/19/2019.
78573M 10 4 | SABRE ORD cor e e | e 74000 | 889 | 12.020 | .. 889 1,811 10 .. 10/09/2018.
78667 10 8 | SAGE THERAPEUTICS ORD......ccoooomviiimriinniinriisnsisseisnsisnsssnssssssssssnssesssssnnnes | onnnene | o | cvvennenennn13.0000 | i 1,125 | 86.510 | .ooovovviiirnians 1,125 1,659 .| 10/09/2018.
79466L 30 2 | SALESFORCE.COM ORD 50,959 222.530 50,959 21,355 12/15/2020.
803607 10 0 | SAREPTA THERAPEUTICS ORD 2,325 .. | 10/09/2018.
806407 10 2 |HENRY SCHEIN ORD......... 2,870 .| 10/09/2018.
806857 10 8 | SCHLUMBERGER ORD 12,157 54 305 10/20/2020.
808513 10 5 |CHARLES SCHWAB ORD . 12,944 186 .. | 10/20/2020.
810186 10 6 |SCOTTS MIRACLE GRO ORD.......covvvvinriereriseirerininnes .10. . . 1,899 . | 12/15/2020.
81181C 10 4 |SEAGEN ORD . . 2,320 10/09/2018.
81211K 10 0 | SEALED AIR ORD......cosiiiimiiimieiiieiisceiiesesisessssess st .46. . . . 1,725 29 ..| 10/09/2018.
816851 10 9 | SEMPRA ENERGY ORD 5,778 74 291 .| 12/16/2019.
817565 10 4 | SERVICE CORPORATION INTERNATIONL OR 2,211 39 10/09/2018.
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81762P 10 2 | SERVICENOW ORD .28,072 |..... 550.430 28,072 9,252 ...13,674 ...13,674 .. | 10/09/2018.
824348 10 6 | SHERWIN WILLIAMS ORD.......cooviiriiriniieeniicinnnisiernsiesessssissessssssssssssesssssessennnens | evnnene [ oe | cvvervnreren28.000 | oviviirininnnn 17,638 | 734.910 17,638 7,403 129 .. | 10/09/2018.
82669G 10 4 |SIGNATURE BANK ORD 1,746 34 . .. 10/09/2018.
828806 10 9 | SIMON PROP GRP REIT ORD. 8,606 111 291 | e (4,047) | . .. | 12/15/2020.
82968B 10 3 |SIRIUS XM HOLDINGS ORD 2,570 23 o | e 04/22/2019.
83001A 10 2 |SIXFLAGS ENTERTAINMENT ORD 1,212 6 .| 10/15/2019.
830566 10 5 | SKECHERS USA CL AORD 1,228 ol .. | 06/28/2019.
83088M 10 2 | SKYWORKS SOLUTIONS ORD 3,591 83 | e 1408 | 10/15/2019.
83088V 10 2 |SLACK TECHNOLOGIES CL A ORD 3,095 [P [T IS I K N EOPOTOTORRPO . . . .. | 07/15/2020.
831865 20 9 |A O SMITH ORD 2,045 40 I I . .. 10/09/2018.
83200N 10 3 |SMARTSHEET CL A ORD 895 I IR 10/15/2019.
832696 40 5 | UM SMUCKER ORD.......oooiiiimieiirieiiiesiseeissesiseeessssesessesss s 1,371 82 I I . . ..| 03/03/2010.
833034 10 1 | SNAP ON ORD . . 566 31 . L2 .. | 01/23/2013.
83417M 10 4 |SOLAREDGE TECHNOLOGIES ORD........ccocoouvveiiriiiniiinniiisniissniissneessnenssnssssnssnsnes | eoneees | C [ v 14000 | oo 4,468 |..... 319.120 | oo 4,468 2,387 | 07/15/2020.
835495 10 2 | SONOCO PRODUCTS ORD........cocvumiriciiririiniisnissiienienissssissisesississssssssnsissisennss | covenne | e | cenvinenernni28.0000 | i 1,659 | L 59.250 | oo 1,659 1,504 48 .. | 10/09/2018.
842587 10 7 | SOUTHERN ORD.........cccoovmimiiimiiiiriiiiniissiissneissnsssssssssnssssnssssnssssnsssssessssssssnssnns | oonvens | one | oereernnni296.000 | i 18,183 | L 61.430 18,183 12,777 752 .| 10/09/2018.
844741 10 8 | SOUTHWEST AIRLINES ORD.......ccooomiiviirriimrrriirerissesisresissssissesissesssnesssessiesssnnnes | eenvvens | eee | eereneren 183000 | coiciiierinnnn8,530 | e 46.610 | oo 8,530 6,809 41 . 10/20/2020.
84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD..........ccoomrimimriimriinneiinneiisneinsneissnsinsnisnsnnis | eoinne [ eon | eevverennenn 11.0000 i 843 | 76.660 | .. 843 541 18 I I . .. | 09/27/2019.
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD.........coovmveimvirnriernreeseneiseneessneisssesnssesseneinns | conveens | eee | cvererensnene30.000 | oo 173 | 39.090 | oo 1,173 2,654 0 5 e (1,014) | . . .. 10/09/2018.
84860W 30 0 |SPIRIT REALTY CAPITAL REIT ORD........ccooovvmmriiimriineiisnnisnsisnsisnnssnsiesnnnnnnnees. [ eoiinne | eon | eeviernnnenn25.000 | i 1,004 | s 40170 | oo 1,004 926 16 63 I I 12/18/2018.
848637 10 4 | SPLUNK ORD.....ccoooiiieiieiirciieceeinseiissnsiesesissesiessssssesisssesssssssssnsssssessssesssssnnnenes | eoneeens | oee | coneerenennn 2000 | oo 7,135 169.890 | ..oovvevciricnens 7,135 4,376 I I . . .. | 10/09/2018.
85208M 10 2 |SPROUTS FARMERS MARKET ORD cvvrenen (24 ] 20.100 | .. 724 846 . . .. | 12/18/2018.
852234 10 3 |SQUARE CLA ORD.......coooveiriiinriieriimnneiseneissneiseneisssnsissssssnsssssnssssssssssssssssensnsen | oenevins | oee | coneererenens95.000 | i 20,676 |..... 217.640 20,676 8,587 | 14,045 | 07/15/2020.
854502 10 1 | STANLEY BLACK AND DECKER ORD.......c.ceccevimiirernriniirernnisieninennnnsisesssssesenssssnees | evnnne [ ee | cvverinnerenn29.0000 | coviiivivinnrnnnnn 4,464 | 178.560 | oo 4,464 1,264 70 .. | 11/17/2009.
855244 10 9 | STARBUCKS ORD.......ccooiiiiieiimieiiiesieesiesesissesssesesssesesesseseesess s 34,662 |..... 106.980 34,662 10,541 544 .| 10/09/2018.
85571B 10 5 |STARWOOD PROPERTY REIT.......cccooosiiimiiinrinniinninniisiinsisniicsesisssiensississssisssennss | sovenns | onn | srvvenneenn 16.0000 | o 1,467 | ...... 19.300 | oo 1,467 1,623 36 146 10/09/2018.
857477 10 3 | STATE STREET ORD 8,505 57 227 ..| 10/09/2018.
858119 10 0 |STEELDYNAMICS ORD....... 2,959 17 65 .. 10/09/2018.
858912 10 8 |STERICYCLE ORD 1,016 .| 12/18/2018.
85917A 10 0 |STERLING BAN ORD 1,453 18 10/09/2018.
862121 10 0 |STORE CAPITAL ORD . . 1,538 19 76 .. | 10/09/2018.
863667 10 1 |STRYKER ORD.......cooviiiiiiiirriieneieneiseneisesesenessesessssessessssssssssssssssssssssessssesnnnenes | oenevens | oee | conrerersnnn86.000 | i 21,073 | L 10,321 54 198 .| 10/09/2018.
866674 10 4 | SUN COMMUNITIES REIT ORD.....cccovvrivvirnriernnicireninninnennssessnsseeenssnssssenssssssssnssenns | evnnne [oe | cvvernnerenn28.0000 | viiriiiinninnnnnn 3,647 | e 151.950 |. ..3,647 2,439 19 75 10/09/2018.
871607 10 7 | SYNOPSYS ORD.......ocosrriirriiirerienerisnenisneiisnessessnessssissssssssssssssssssssssnessenssnssesonns | eonvens | ooe | conrerennnnn43.000 | oo 11,147 | L 259.240 11,147 3,665 .. | 10/09/2018.
87161C 50 1 [ SYNOVUS FINANCIAL ORD.......cciviivririrnerieirsiseisesisesesssssssssssssssssessesssssssssesssssansssns 1,503 1 43 .| 10/09/2018.
87165B 10 3 | SYNCHRONY FINANCIAL ORD 4,968 151 10/09/2018.
87166B 10 2 |SYNEOS HEALTH CL A ORD.......ccoovveerriirriireiiceiieseienas 1,252 .| 10/20/2020.
871829 10 7 |SYSCO ORD 8,296 250 10/09/2018. | ..o
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872307 10 3 | TCF FINANCIAL ORD........ccoovvirrrireeinerieneeissesienesesseseenesssnessssessssnesssnessnsssssnesnnns | coneeens | oee | coneenennneni 0000 | o888 | 37.000 | .. 888 1,148 34 (234) (234) . .. | 10/09/2018.
872540 10 9 | TUX ORD..ciiiiciicieiieiesieneisienssiesessssisesesssssssssssensssssssensssssssesssessssesssensnns | eovenins | oee | eeerreeernd 10,0000 | oviirivirennnn 21,170 | i 68.290 21,170 4,401 7 2,241 | s [ e 2,241 .. | 12/21/2012.
872590 10 4 |TMOBILE US ORD......cccooooiimriirriinriisneisneissniesssissssissssesssssssssssssnssssnssssessnssnns | conveees | ooe | oeneeenenn 148,000 | i 19,853 | L 134.850 19,553 11,564 .. | 10/20/2020.
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD.........ccooommivimmirirmnnrinnniisnneissneinnssisensinnns | convins | eee | cverernsnne38.000 | oo 8,857 | oo 207.790 4,042 .| 10/09/2018.
875372 20 3 | TANDEM DIABETES CARE ORD.........ccooocimmviiimriinniiinnisnnisnnissniessnsssnnsessnsssnnsnnns | eoneens | oee | connenennnes 19.0000 | i 1,818 | L 95.680 1,857 07/15/2020.
876030 10 7 | TAPESTRY ORD.......coocviiiriiimeiireiiinesissesissesissssissssssnsssssnssssnssssssssssssssssssinesssonsnens. | oeneeens | eee | cvererenenens80.000 | oo 2,642 | 31.080 2,541 29 .| 10/15/2019.
87612E 10 6 |TARGET ORD......cccooiiimriiirriireisnrissnsissnsisnsissnsisnsissnssssnssssnssssssssssssssnssssnssnnoes [ eoenne | eon | voeennns 120.000 | i 22,419 | 176.530 9,267 340 .| 10/09/2018.
87612G 10 1 | TARGA RESOURCES ORD.........ccoooummrieimreiineriinerienenissesissesssssnssssssssssssssssssssennnnes | coveeens | o | cvonernnerens12.0000 | i 1,899 | i 26.380 1,225 15 07/15/2020.
87918A 10 5 | TELADOC HEALTH ORD......ccosvumrnririimrieiinrnniernsseesnsnsisesenssenssnsssssensssssessessssssssnnsees | vernne | vee | cverrenrennn32.000 | ovvivirvinnnnnn6,399 [ 199.960 6,668 .. | 07/15/2020.
879360 10 5 |TELEDYNE TECH ORD.......ccooviirieiicreiieneiieneiseneisenesisnesssssesssensssssssssssssssssssssssnnsenes | eonveens | oee | cverenennnns 10.000 | i 3,920 | i 391.980 2,375 .| 10/09/2018.
879369 10 6 |TELEFLEX ORD.....cccoviviririiiernineireesieissierssssseensssissssessensssssssessnsssssessssssssnnsnssees. | evnnne | ee | evvervnnerenn 13.0000 | oviiiiiiiinnnnnn5,350 | 411.570 3,247 18 10/09/2018.
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD.......ccovmvemmmeernmeeenerreneersnesssnessnessenessnnens. | eeveeens | eee | cveeerennnens30.000 | oo 557 | i 18.570 912 20 .. | 06/28/2019.
88023U 10 1 | TEMPUR SEALY INTERNATIONAL ORD......cccovrvrimirernniererneineneninsissnnssensnsnsnsessnsnes | vevens | oo | seerernnnnend2.000 | v 1,404 | i 27.000 983 .| 08/14/2019.
88025U 10 9 | 10X GENOMICS CL A ORD.........coovvriimriiniiinnieinniissniisnniisnnsessnssessssesssssessssesnssennens | connnene | o | evevennnenen17.0000 | i 2,407 | 141.600 1,526 07/15/2020.
88076W 10 3 | TERADATA ORD.....oosiiviririrriireiieneniessnissnsisssnsssssissssssssssssssssssssssssssssssnsssnnnnns | eoinnne | eoe | eevvrennene 34,000 | i 764 | 22470 937 .. [ 12/18/2018.
880770 10 2 | TERADYNE ORD.....ccoooiiiriiiiriiiiriinniissnisnessssissnssssnsssnsssnssssnssssssssnsssssssssnsens | convens | ooe | connerennnnn43.000 | ciiiiiiiiiniennnn5,156 | i 119.900 1,462 17 .| 10/09/2018.
88087E 10 0 | TERMINIX GLOBAL HOLDINGS ORD.........ccoovueerrrirerirnerirneninenissnnienssenseessssinsseens | covenene [ eoe | eeeverennenid0.000 | i 2,041 | L 51.020 1,910 03/19/2019.
88160R 10 1 | TESLA ORD......ocosvvviiriiiiriiirisnnesssssnsisssisnsssnssssnssssnssssssssssssssssssssssssnsssnnnss | conneene | o | orernenn 198,000 | e, 137,608 | .. 705.670 137,606 13,448 .. | 07/15/2020.
882508 10 4 | TEXAS INSTRUMENTS ORD........ccooouiiiiririreiineeiennieenesienesesnsessesessenesesssessssesnnne | eenvins | eee | cereeerenni 248.000 | i 39,884 | L 164.130 39,884 15,985 904 .| 09/12/2018.
883203 10 1 |TEXTRON ORD.....cccooiimriiinriinnisnniissnissniisnsissssssssissssssssssssnssssnssssnsssnsssnssnns | oonvens | one | connenennnnn 10000 | 1,982 | L 48.330 | oo 1,982 1,441 1 3 08/25/2016.
88339) 10 5 | TRADE DESK CLA ORD......ccooomimiiiireiieriiiereiseneiseneiseseissnesssssssesssssnssssenesssssssenenes | covnnene | e | evevernnennn 10,0000 | i 8,010 | 801.000 | ..o 8,010 2,669 .. | 10/20/2020.
883556 10 2 | THERMO FISHER SCIENTIFIC ORD......cccoeuviiireriniiinnnineinninsisnsnsesensssesesesssssssnnnns | evnnne [ee | wonerennn 102,000 | v 47,510 | 465.780 47,510 10,022 22 87 .| 02/10/2016.
885160 10 1 |THOR INDUSTRIES ORD........ccoovcmmmiimrriiineiiineiinneeeneisensinnssssnnssssnssssnsesssessssssnssenns | conevns | eee | coneenennnen 16000 | i 1,302 | i 92.990 | oo 1,302 1,110 6 23 10/09/2018.
88579Y 10 1 [BMORD.....cciiiiiciiicenieseersiesenisessssie s ssssesssiessssssssssssensnssesenssssssienss | oennee | vee | voveneneen 7410000 | i 24,645 | 174.790 24,645 21,109 829 .. | 10/09/2018.
886547 10 8 | TIFFANY ORD 3,344 104 .| 10/09/2018.
887389 10 4 | TIMKEN ORD 799 23 08/14/2019.
889478 10 3 | TOLL BROTHERS ORD 1,300 18 ..| 10/09/2018.
891092 10 8 |TORO ORD.......coooverreirriirriiereiiereiiesenes 1,685 8 30 .. 10/09/2018.
892356 10 6 | TRACTOR SUPPLY ORD 2,928 53 .| 10/09/2018.
892672 10 6 | TRADEWEB MARKETS CL A ORD.. 1,709 12/15/2020.
893641 10 0 | TRANSDIGM GROUP ORD. 4,929 455 .. | 10/09/2018.
89400J 10 7 | TRANSUNION ORD.......cccocvmmriirmrriarnranns 3,801 16 .| 10/09/2018.
89417E 10 9 | TRAVELERS COMPANIES ORD 2,871 169 12/16/2019.
89469A 10 4 |TREEHOUSE FOODS ORD 828 .. | 12/18/2018.
89531P 10 5 |TREXORD 2,376 .| 07/15/2020.
896239 10 0 | TRIMBLE ORD . 2,970 10/09/2018.
896522 10 9 | TRINITY INDUSTRIES ORD.......oiviimivirieiiieiieeiiseieesesisessesss s sesesenes 1,182 32 ..| 10/09/2018.
896945 20 1 | TRIPADVISOR ORD 1,336 .| 12/18/2018.
89832Q 10 9 |TRUIST FINANCIAL ORD 14,653 673 08/14/2019.
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90138F 10 2 | TWILIO CL A ORD. 212,525 |..... 338.500 12,525 4,335 ol . - L1,710 |. .. | 10/20/2020.
90184L 10 2 |TWITTER ORD oo | eeeeenn207.000 | i 11,209 | L 54.150 11,209 6,076 .. | 10/09/2018.
902140 10 1 [2U ORD...ooiiieiceseesessess s | s wor e 16,000 | 640 | L 40.010 | .. 640 602 .. | 06/28/2019.
902252 10 5 | TYLER TECHNOLOGIES ORD.........cooovuemivimiririiiisrsieseesissssessssssessssssssssssssssssisnsess | coseeens coeevenenenennen 8,802 [ 436.520 | ..o 4,802 2,418 .| 10/09/2018.
902494 10 3 | TYSON FOODS CLA ORD......ccoooviiiiiriiiriiisiiiniisseissssssssssssssessssssessssssssnsssns | coneeens v | 85,000 | s 5477 | ... 64.440 | ..o 5477 4,894 145 10/09/2018.
902653 10 4 |UDR REIT ORD....coiiiiiiiiiieiieceiieceiisieseiiesessesesiesessesessesessesesssssssessssessssssessssesons | cereeens . . . 3,105 110 .. | 10/09/2018.
902681 10 5 [UGIORD.......coimiiiriiiriineisneisiisssssssssssssss s | caneiens ..50.000 | ... 4,748 | 34.960 |. 1,748 2,779 17 66 .| 10/09/2018.
902973 30 4 |US BANCORP ORD.......cooouriiiriiiiiiiisiieseisessisessssessisessesessssessssssssssssssesssssssios | ceseeens [V 368.000 | ...oovvvereiinas 17,145 | ...... 46.590 17,145 16,484 155 618 10/09/2018.
903537 10 0 |UBER TECHNOLOGIES ORD.......ccvuriiriiriiireriiisisnsiesssssssessesssessssssssssessessssssessessnns | eennnens o] e 359.000 | e 18,309 51.000 18,309 10,676 .. | 07/15/2020.
90384S 30 3 |ULTABEAUTY ORD.....cooiiiiiiiiiciiiieieseeieesiiesesissssssesssssssssesissesssssessesssssessssenssenns | coviees ceo | e 16.000 | 4,595 | L 287160 | ..o 4,595 3,981 .| 10/09/2018.
904214 10 3 |UMPQUA HOLDINGS ORD.....cootvrriiiieiniireiinisiserisiessesssissssesssessssssssessssssessesssssssssenss. | aenenens oo | eeeenenn064.000 | 969 | L 15.140 | .. 969 1,334 54 10/09/2018.
904311 10 7 |UNDER ARMOUR CL A ORD.........ccocooiiririmiirieriieeiieeiesesesesessssssssssssssesssssesesesesnens | ceveeens wor | rerrennn86.000 | o962 | 17.170 | .. 962 1,420 .. | 06/28/2019.
904311 20 6 |UNDER ARMOUR CL € ORD......cuiriiiririiiiieisieisseiiessssiessesssisssessessssssssesssssssssenss | cennnens 23.000 342 | ... 14.880 | .. 342 300 .| 01/30/2018.
907818 10 8 |UNION PACIFIC ORD........ccooviimiiiiiiiiniiiiniissiesssisssissssessssssssssssssssssssssssessssesns | coneeens oo | 181,000 | ... 37,688 208.220 37,688 17,735 702 08/14/2019.
910047 10 9 |UNITED AIRLINES HOLDINGS ORD......cccorerrriiermririiininnierseineeeninseennsssesssninenesnsneens | eovenine | ee | eveeererenened 1.0000 | it 3,071 | i 43.250 | oo, 3,071 4,142 .. | 02/05/2018.
911312 10 6 |UNITED PARCEL SERVICE CL B ORD OO O | 178,000 | 29,975 168.400 29,975 15,129 719 .| 10/09/2018.
911363 10 9 |UNITED RENTAL ORD.....coooouiiiiriiiriiiereiieseiiseseisesessessisesessessssesessesessssssseseisssees | ceneeens 1,596 08/14/2019.
912008 10 9 |US FOODS ORD.........cooviiirieiriiiniinsiessiesssesssssssssssssssssssss s | coveiens . . 1,831 .. | 10/09/2018.
91307C 10 2 |UNITED THERAPEUTICS ORD........cooouiriiiriiimieieseieeseiseseisessisesessesessseseseeseseesenes | e oo | 12,000 | i 1,821 | 151.790 |. 1,821 1,502 .| 10/09/2018.
91324P 10 2 |UNITEDHEALTH GRP ORD.......cccooiimiiinriiinnisssisnsississssissssssssssssssssssnsssnnses. | covens v | e0reenn250.000 | e 87,670 | 350.680 87,670 42,404 .1,200 04/17/2020.
91347P 10 5 |UNIVERSAL DISPLAY ORD.......ccooiiiimiiiieiieserieseeiesesiesesssesesssessssssssssesssssesssssnssenns. | covees ..2,758 |..... 229.800 1,396 7 .. | 10/09/2018.
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD.......cccocviiriririiirerisisernsiersnsseiesssisssessnes | cevenens 3,062 5 .| 10/09/2018.
91529Y 10 B [UNUM ORD....cooiiiiiiiiiiiiiiiiieceiessisssisessissss s | covines 2,347 68 10/09/2018.
918204 10 8 | VF ORD..coiiiieiiiciieiceeiiiee sttt niens | ceenie 2,010 181 .. | 04/09/2012.
91879Q 10 9 |VAILRESORTS ORD........oorvuiurieimmeiimcesissenissessesesssesesessesessssssssssssssssssssssssssssnssns | oveeees 2,699 39 .| 10/09/2018.
91913Y 10 0 |VALERO ENERGY ORD.......coooviuiiimriiiriiiesiiieseiseseisesessssssssssssesesssessssssesssessseensnes | coveees 7,493 404 12/16/2019.
92047W 10 1 |VALVOLINE ORD.....ccocooiiiiimiiiiniiiiseiissesissesissssssssssssssssssssssssssssssssssssssssssssnenes. | coveens 1,249 26 .| 10/15/2019.
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD.........oevivirrririririeeirneiesessisssssssssisesssssessssssesesesenes | coveees 1,034 .. | 07/23/2010.
922475 10 8 | VEEVA SYSTEMS ORD 3,301 .| 10/09/2018.
92276F 10 0 | VENTAS REIT ORD 5,336 47 258 10/09/2018.
92339V 30 8 |VEREIT ORD 2,030 4 121 .. | 10/09/2018.
92343E 10 2 |VERISIGN ORD 3,382 .| 10/09/2018.
92343V 10 4 |VERIZON COMMUNICATIONS ORD 47,756 ..2,658 10/15/2019.
92345Y 10 6 |VERISKANALYTICS ORD 3,849 50 ..| 08/02/2017.
92532F 10 0 |VERTEX PHARMACEUTICALS ORD 9,409 .| 10/09/2018.
92552V 10 0 |VIASAT ORD 1,293 06/28/2019.
92556H 20 6 |VIACOMCBS CL B ORD 3,567 31 125 . | 04/22/2019.
92556V 10 B |VIATRIS ORD.......ciiiiiciiiciiiceiceiieeeeseieesesissessess s | coviies 6,282 12/16/2019. | ..oovvveee
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925652 10 9 |VICIPPTYS ORD 2,754 | 25.500 |. 2,754 2,323 36 132 . (5) .. | 10/09/2018.
92826C 83 9 [VISACLAORD.......coomiireirritcess e v | 452,000 | ...ooee........98,866 ... 218.730 98,866 43,450 551 .| 10/15/2019.
92840M 10 2 |VISTRA ORD.....coviiiiiiciiiniissienesesssssssssssssssssssssssssssnsssssssssssssnsses | coneiens 3,013 64 .. 10/09/2018.
928563 40 2 | VMWARE CLA ORD.....cooviiiiiiiiriinriieneieseisseies s ssssssessssessssinn. | ceneeens 2,977 .| 10/09/2018.
928881 10 1 |VONTIER ORD.......cooiiiiiiiiriiireiiciiieseiisssisssisssissss s | coveeens 498 08/14/2019.
929042 10 9 | VORNADO REALTY REIT ORD.....ccooouuiiiiriiiriiiereiieseiieseisesesssessessssesessessssessssens | ceseeens 3,523 217 .. | 10/09/2018.
929089 10 0 |VOYAFINANCIAL ORD........cooviiiriiinriinniissiisssisssisesisssssssssssssssssssssssssssesnnnes | caneiens 2,376 28 .| 10/09/2018.
929160 10 9 | VULCAN MATERIALS ORD........coiviiriiiriiireiieseiiessiieseisessisessssessissessssssssssssessneeos | ceneeens 3,820 52 10/09/2018.
92936U 10 9 |W P CAREY REIT ORD.....cootuiiriiiiiriiieisssssise e isssssssssssssssesssssssesssssssssessnns | nesseses 3,383 55 173 .. | 04/17/2020.
92939U 10 6 |WEC ENERGY GROUP ORD.......cociiiiiiiriieiieiireeieeesissesiesesisesessesessesseseeseseesenes | veeens 5,439 233 .| 10/09/2018.
929740 10 8 |WABTEC ORD.....ouuiiuiiniirciieieeieiisiesesieisss et sssisssessens | ceenens 4,817 26 10/15/2019.
931142 10 3 |WALMART ORD.....ccoooiiiiiiiriiiieiisecesieceesesessssessesessesessessssessssesesssssesssssssssssssnenes. | coveeens 28,211 191 761 .. | 12/15/2020.
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD........cvmiiirnniiireriiisiesisisesiersssssesessssisssessens | consnens 10,702 379 .| 10/09/2018.
94106L 10 9 |WASTE MANAGEMENT ORD......ccocoooimiiimiiiriiiniissiisseissessssissssssssssssssssssessnnes | coneeens 7,765 233 10/09/2018.
941848 10 3 |WATERS ORD......oooiiiciiiiiiiiiiiinniciesisissis s | eniian 1,311 .. [ 12/116/2019.
942622 20 0 [WATSCO ORD....ccoovviiriiiriiiiniiceiiniississessssss s | coneeens 1,553 62 .| 10/09/2018.
94419L 10 1 |WAYFAIR CL A ORD.......ooiiiiiiiiiniieseiesseisseiseseis s | cereeens 2,044 10/09/2018.
947890 10 9 |WEBSTER FINANCIAL ORD IR I 1,618 42 (291) .. | 10/09/2018.
949746 10 1 |WELLS FARGO ORD.........ccooviiiiiimiiiiciiiseiieseisseseissesessessssessssssssessssssssssssssssesens | ceseeens JOV I 1,072.000 34,782 21,143 .| 10/20/2020.
95040Q 10 4 |WELLTOWER ORD.......cocosmriiiimiiiriinniisniisneisssissssssssssssssss s | s [V I 108.000 5,580 292 10/09/2018.
955306 10 5 |WEST PHARM SVC ORD......ccoooviuriiiriiiireiireiiecesiecesisesesisesesssesessssssssssssssssseessssssnns | coseeens 2,495 14 .. | 10/09/2018.
957638 10 9 |WESTERN ALLIANCE ORD......coviiiiireriiiriiiiernsieienississesssssssssesssssesessssssssesssssns | cenenens 1,609 28 .| 10/09/2018.
958102 10 5 |WESTERN DIGITAL ORD........coiiiiimriiimrieiereiieseiseseiseseesesssssssssesessssessesssssesesssssss | ceseeens 3,766 87 10/09/2018.
959802 10 9 |WESTERN UNION ORD.......ovueriiiriiriiiirinisiesssiesiessssesesssssesessesssssssssessessssssessssssss | cennnens 1,124 59 .. | 07/30/2014.
96145D 10 5 |WESTROCK ORD e | e . 2,094 81 .| 08/14/2019.
96208T 10 4 |WEX ORD..oiiimiiiieiiceeieesiisesise i | cereiens 2,257 10/09/2018.
962166 10 4 |WEYERHAEUSER REIT.......cooiiiiiiiiiriicisssissieseesssesisseissssssssisnsseenssssnens | ceneeens 5,213 114 .. | 03/19/2019.
963320 10 6 |WHIRLPOOL ORD.........criiimiiimiiirieiisesiesesissesssesssessessss s esessssesssseees | ceseiens 1,057 58 .. | 01/23/2013.
969457 10 0 | WILLIAMS ORD 6,436 496 .| 10/09/2018.
969904 10 1 | WILLIAMS SONOMA ORD.... 1,478 47 10/09/2018.
97650W 10 8 |WINTRUST FINANCIAL ORD 1,396 18 .. | 10/09/2018.
980745 10 3 |WOODWARD ORD.........ccoriimmrriimriiineiiresiesesiseseseseseeseseeseseesenes 1,710 8 .| 10/15/2019.
98138H 10 1 [WORKDAY CL A ORD.....ovvriiiereiniineierssisissssnsssssssessssssseenssssssssssssenssssssssensssssssienss | sevvenes | v | oecrernnennnd2,000 [ i 10,084 o 239.610 10,064 5,531 10/09/2018.
98212B 10 3 |WPXENERGY ORD.......cocovviririmmiriiririnneriinenisnneissesinsesessesissssessssessssessssssnsnnnes | covenene | eon | coverennen 116,000 | i 945 | L 8.150 |.. 945 2,349 .. | 10/09/2018.
98311A 10 5 |WYNDHAM HOTELS RESORTS ORD 621 16 .1 01/26/2012.
983134 10 7 |WYNN RESORTS ORD 3,315 30 10/09/2018.
983793 10 0 |XPO LOGISTICS ORD 1,229 .| 03/19/2019.
98389B 10 0 |XCEL ENERGY ORD.......coooiiiiiiieiiirieiineeesiseseiscesssenessesessssesssssssssssessesessnsssneees | coveins 6,168 59 192 04/17/2020. | ..o
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983919 10 1 |XILINXORD... ..9,499 ... 141.770 4,027 92 .| 04/17/2020.
98419M 10 0 | XYLEM ORD....ccvmiiiieriiiiiinniernsieienssissssssssssssssenssssessssssssssssssnssssssenssssssssessensnsses | evnnne | ee | eveerrneerenn32.0000 | oviiriiininennnnnnn5,293 | e 101.790 3,870 54 .. | 10/09/2018.
98421M 10 6 | XEROX HOLDINGS ORD........ccooivrviriiiriiiineissneisneisssenssnssssnessssssssnssssnesssnssssnnes. | oonevins | ooe | cvnnerensnn08.000 | oo 1,507 | i 23.190 1,704 16 65 .. 10/09/2018.
988498 10 1 | YUM BRANDS ORD.......osrrverrrirniirrniinsiisensissesissesissssisssssssssssnsssssssssnssssssssesnnnes. | eoneeens | oee | cvererensnsn 92000 | i 9,988 | 108.560 5,858 173 .| 10/09/2018.
98850P 10 9 |YUM CHINA ORD......cccooiimmiirriinniiinniiisnissnissniissssissnsssssssssssssssssnssesssssssnsssnnes | eoennne | G| wvvernnnn 108.000 | 6,166 | oo 57.090 3,616 26 10/09/2018.
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD.......cocoourverviiemeirereeireneiseneisssesssssesssssessssssnssesnns | cervvens | eee | cvererenennns18.000 | oo 5,765 | L 384.330 2,361 .. | 10/09/2018.
98936 10 1 |ZENDESK ORD.......cocoovrriimiiiriiinniisnnisnnisnsisssiissnsissssssssssssssssssssssssnssssnsnnnss | connnene | o | sverennnennni30:0000 | oo 4,294 | 143.120 1,899 .| 10/09/2018.
98954M 10 1 |ZILLOW GROUP CL A ORD......covverivireiereeiereiieneeienenissnseesessssessssssisesessssesnssenns | oenenens | eoe | ovneenenenen 11000 | i 2,311 | 135.940 526 10/15/2019.
98954M 20 0 | ZILLOW GROUP CL C ORD.....cvvviririiciinriiniieninniosiissiinsssenssnesssisesssssssesssnennis | cenvens oo | cverirenneeni39.000 [ eivivviiiniiiiennnnn 4,543 | i 129.800 1,381 .. | 10/09/2018.
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD........cooouriemriiinriiieneisnneiseneesenesssnssssnesssnsssenenns | coevene | eoe | eevvereneenn59.000 | i 9,001 | 154.090 6,455 14 57 .| 10/09/2018.
989701 10 7 |ZIONS BANCORPORATION ORD.......cccovurrieririiiireinnisnnsiseesnssssenssnsenssssessenssssensense | vevens | oo | serenrnnnennd0.000 | coviivviiviinnnnnn 1,303 | i 43.440 787 4 07/25/2016.
98978V 10 3 |ZOETIS CLAORD 22,674 |..... 165.500 8,634 110 .. | 10/09/2018.
98980G 10 2 |ZSCALER ORD 2,99 |..... 199.710 1,150 .| 06/28/2019.
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS CL A ORD........ocoimviimevireiiseiiineeissesissesesniens 11,575 07/15/2020.
98986T 10 8 |ZYNGACLAORD 1,563 .. | 06/28/2019.
G01767 10 5 |ALKERMES ORD........cccoooiimiiiimiiiireisneiisneiienenienenes 1,901 .| 10/09/2018.
G0176J 10 9 |ALLEGION ORD.......coooommmiierriirereiieceiieneninas 680 32 12/12/2013.
G0250X 10 7 |AMCOR ORD . . 4,517 98 .. | 07/15/2020.
G02602 10 3 |AMDOCS ORD ettt | e | | eereenrn39.0000 | i 2,483 | i 70.930 |. ..2,483 2,193 1 23 .| 04/17/2020.
GO0403H 10 8 |AON CLAORD.......cccoviirriiinrinnisseieneisnsisnsssnsssssnssnssssnsssssssssnssssnnssssnsssnnses. | eoeinne | G| wrviirennn81.000 | i 12,887 | 211.270 12,887 5,910 109 08/14/2019.
G0450A 10 5 |ARCH CAPITAL GROUP ORD 4,076 | ..... 36.070 | oo 4,076 3,263 .. | 10/09/2018.
G0585R 10 6 |ASSURED GUARANTY ORD 1,325 25 .| 10/09/2018.
G06242 10 4 | ATLASSIAN CL A ORD....ooiiiiiiiiiiiiirieiiecesiesesissesisess s 4,055 10/20/2020.
G0684D 10 7 |ATHENE HOLDING CL A ORD. 1,763 .. | 10/09/2018.
G0692U 10 9 |AXIS CAPITAL HOLDINGS ORD.......cccoocrurvrirnnee 1,383 10 39 .| 10/09/2018.
G0750C 10 8 |AXALTA COATING SYSTEMS ORD 1,723 07/28/2016.
G1151C 10 1 |ACCENTURE CL A ORD 20,648 522 ..| 10/09/2018.
G16962 10 5 |BUNGE ORD . 2,867 82 .. 10/09/2018.
G1890L 10 7 |CAPRIHOLDINGS LTD L1848 | 42.000 | .o 1,848 2,009 .| 12/16/2019.
G29183 10 3 |EATON ORD.. 12,975 | ... 8,220 315 10/09/2018.
G3223R 10 8 |EVEREST RE GROUP ORD 2,421 68 .. | 12/18/2018.
G3922B 10 7 |GENPACT ORD 2,014 20 .| 10/15/2019.
G4412G 10 1 |HERBALIFE NUTRITION ORD..... 1,857 04/22/2019.
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD.. 1,323 .. | 06/28/2019.
G47567 10 5 |IHS MARKIT ORD......coovvvmririirirriiririninnns 5,615 75 .| 10/09/2018.
G491BT 10 8 |INVESCO ORD 2,589 91 10/09/2018.
G50871 10 5 |JAZZ PHARMACEUTICALS ORD 1,935 .. [ 10/15/2019.
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD 5,572 51 205 .| 10/09/2018.
G5494) 10 3 |LINDE ORD.......osmrvirrrinrrieniieniinneissssissssisesessssesssssssssssssssssssssssssssssnssssnnnenes. | coveneee | G| riirenn 133.000 | oo, 35,047 | o 263.510 35,047 13,802 512 09/20/2016.
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G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD.........ccovirmmrirrireemeinersersesssseesssssssssssessesssnees | seveeens C | e 189.000 | oo 7,589 | e 47.540 |. ..7,559 2,938 10 38 | oo | eerienneennn3,336 | s | 3,336 .. | 10/09/2018.
G5960L 10 3 |MEDTRONIC ORD [ e Cl.nn350.000 | ..ocoviienne.40,999 | ... 117.140 40,999 26,698 203 784 .. | 12/29/2016.
GBO9EL 10 9 [APTIV ORD....ouverirureeiiieiienissiseessesss sttt | cinenens C | e 77.000 | oo 10,032 | 130.290 .10,032 4,662 17 .. | 10/09/2018.
GB6518L 10 8 |NIELSEN HOLDINGS ORD......oviuuruuiirrireisneiseisessseessessssssssissssssssessssssssessssssssseses | soeeens 2,798 25 .| 10/09/2018.
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD........ccvorvirrereimirmerieriseseseessssesessesssenes | woeeens 3,040 12/18/2018.
GB674U 10 8 |NOVOCURE ORD.......cciiuuiimrirmiimeisesssssssssesssesissessssssssssesssesssessssisssssesssessssisssssans | asvsees C 1,652 .. | 07/15/2020.
G6700G 10 7 |NVENT ELECTRIC ORD.....cooiriiirirriiiieiieniieeienissesesissssiesssesessssssssessssesssenssesesssiens | soveens [ 761 33 . 12/18/2018.
G7496G 10 3 |RENAISSANCERE ORD........coomiimriuiimeiineiseesessssssessesssssessssssssesssessssessssssssssssseses | sevseees C 1,525 15 10/09/2018.
G7S00T 10 4 [PENTAIR ORD.....ooiiriiriiiiieirerisiesesisissss st sssssssssesssssssssessssssnns | enssns C 449 16 .. | 10/31/2012.
G806ON 10 2 | SENSATA TECHNOLOGIES HOLDING ORD.........cevimrirmermrineeserisesssensesessensssssssnsens | sevenees C 2,194 .| 10/09/2018.
GBAT3T 10 0 [STERIS ORD....ctviiiuiiireiieieiesieissiesis st sssessens | nevseses C 2,585 37 10/09/2018. | oo
G85158 10 6 | STONECO CL A ORD.....oouivumiirrireerrisseriesisessesessesssssessessssssssessssssssssesssessssessssssns | soeeens C 1,960 .. | 07/15/2020.
G8994E 10 3 | TRANE TECHNOLOGIES ORD......cooovuiiriiiiieiiierinsieieississesseisssssiesssssssssessssssssenss. | connnins C 1,281 98 .1 02/23/2011.
G96629 10 3 | WILLIS TOWERS WATSON ORD.......couurvrmimimrimeimiiresssessensssesensesssesssenssessssssssesssens | soeeens C 5,356 27 102 10/09/2018. | ..o,
G97822 10 3 | PERRIGO ORD......couiiuiiimiineireiseeiesisee ittt | conneins [ 2,266 33 .. [ 12/18/2018.
H14670 10 4 | CHUBB ORD......cccoiuurimiieiieriiseseeissise sttt essssssssessessesssesssnins. | oseins [ 10,955 91 358 .| 10/09/2018.
H2906T = 10 9 | GARMIN ORD.....coouiiuiimeineiieeieiieeiesisessssssssse st sssssessssnns | sevsnees C 919 43 03/30/2017.
L44385 10 9 | GLOBANT ORD....coouuiiiuiiiieiririsirisniietiieseieessesisssse st sssesssesssesssssssssssesssnns | sonesens C | 12,000 [ o 2,611 | 217.610 | oo 2,611 2,352 .. | 10/20/2020.
L8681T 10 2 | SPOTIFY TECHNOLOGY ORD......ovvuuivumiimrirresenimsisessessssssseessssessssssssesssssssssessssss | saveens C | 34000 | .o 10,698 | ... 314.660 .10,698 5,694 . . .. | 12/15/2020.
N14506 10 4 |ELASTIC ORD....cooiirieiiiiirieriesiresreissise e seessesssesssnsies. | evveens [ 964 | oo | e | e | e 13T | | e 1,374 | e, 04/17/2020.
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD........ccccsuvuumirmerimrereeseniserserisesssseessnsnsens | cevenees 5,003 273 .. [ 10/115/2019.
N72482 12 3 |QIAGEN ORD s [ C 2,277 . | 10/09/2018.
P31076 10 5 | COPA HOLDINGS CL A ORD......ccoiiuuriureieiieesnsisseissssesssessessssessesssssssssssessssssssssnns | saseens C 905 7 10/15/2019. | oo
V7780T 10 3 [ROYAL CARIBBEAN GROUP ORD.......ccconiirirmrisrirsninnnsnnnnsnsnsnsssenensnsssessnssssessssesensnnss | anseees | eoe | anvnerennesn 2,000 | coiviiniiiiisnnnis 3,137 | .. 74690 | oo, 3,137 4,672 66 .. . 110/09/2018. | .ovvvrririninns
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 9,392,830 XXX 9,392,830 5,006,624 6,804 | ..o 137,023 | oo 0 XXX XXX
C on Stocks - Industrial and Miscellaneous (Unaffiliated) Other
850580  $0 1 | SPRINGBROOK COUNTRY CLUB.......cverurrermrrermrrermeresnnesssessssssssssssssessssessssssssnns | soveeens +.2,000.000 | .oovorrerirnieen 4,000 4,000 .. | 04/28/2003.
22768* 10 6 |CROSSROADS UNLIMITED CO....ovvuumivmiiriireireieiseeiesisessseesssissessssssesssessssssssssas | sveseees v | e 311.000 | iinneenn..62,508 .. 200.990 62,508 35,065 .. | 12/28/2005.
62989* 10 5 |NAMIC INSURANCE COMPANY, INC......cciiviiriiiiniinmiiinisnisssissenssnsssnssensssssssenssnssnnes | svveens v | 30,000 | i 9,442 | 314720 | oo 9,442 1,500 . (72) [ 01/01/1996. | ..o
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. et eeeteenes erevereteneseetereseseneneeaeterennns | era 75,949 XXX .75,949 40,565 0 0 0 (72) XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
46226@ 10 9 |IOWA AMERICAN INSURANCE CO. IA | ........ | ..... 1,000,000.000 | ......ccoo..c 8,814,735 | ....... 8.858 8,814,735 8,002,572 . [ 11/30/2004. | ..o
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other.. 8,814,735 XXX 8,814,735 8,002,572 0 0 0 XXX XXX
Common Stocks - Mutual Funds
04314H 66 7 |ARTISANINTL VAL ADV.....oviiiiiiiiiieiniisineinsiesssssssessssiessesssssssssssesssssssssessssssessenss | nesvenes | oo | voeees 38,352.755 1,522,221 | ... 39.690 1,522,221 1,428,106 13,749 . . . | 11/16/2020.
04314H 85 7 |ARTISAN:INTL VAL INST 88,032.885 .3,508,991 | ...... 39.860 3,508,991 3,175,534 34,527 ..250,013 ..250,013 11/19/2015.
464287 65 5 |ISHARES:RUSS 2000 ETF.......cooiiiiiiiiiiiiiiiisiiisiienisni s ssnsesisssssssisssssssssenssenns | onsins | oo | coiions 3,284.000 | .. ...643,861 |..... 196.060 643,861 529,381 ..6,714 o] ....99,801 . ....99,801 .. | 10/09/2018.
9499999. Total - Common Stocks - Mutual Funds...........c.ccec.... . 5,675,073 XXX 5,675,073 5,133,020 0 54,990 0 | s 457,928 | ..ooovviini [ I 457,928 | ..o 0 XXX XXX
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9799999. Total - Common Stock 23,958,587 XXX 23,958,587 18,182,781 6,804 | ... ....192,013 ..38,542 ...2,005,581 XXX XXX
9899999. Total Common and Preferred Stock............. 23,958,587 XXX 23,958,587 18,182,781 6,804 ...192,013 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 0 1B s 0 1C e 0 1D e 1E i 0 TF e 0 16 s
2A 0 2B 0 20 0
BA 0 3B e 0 3C 0
AA 0 4B e 0 AC s 0
BA 0 BB i 0 5C e 0
B 0
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1 2 3 4 5 6 7 8 9

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

57582R  G3 4 | MASSACHUSETTS (COMMONWEALTH OF).. 06/26/2020........ | MERRILL LYNCH PIERCE FENNER & SMITH INC........ccccvevimrimieiniirineiimninesenininneins | crenrnssisssneressnensessssesesessnsses | sonesenssnesensnnesessenssnenersed0,000 | civriveiinninenernnnniennne0,000 | v

594612 EY 5 |MICHIGAN ST . | 09/23/2020.. MERRILL LYNCH PIERCE FENNER & SMITH INC .

68609T A6 5 | OREGON ST .| 07/09/2020........ | CITIGROUP GLOBAL MARKETS INC.......ccciiiuiiiiimiiieniiissiisssniessessssesssssssssssnsenesenens ....50,000 ....50,000 |.......

1799999. Total - BONAS - U.S. StAtes, TEITHOMES & POSSESSIONS............ccuiviueverieiteieieeteteteiectetetetetetestetetetetetessetetetee  euetetossssesassseesesessssesassssesesssssesassssesesssessesassssesesssssesassesesesassesesassesesesssesesassesesesassssesasseseses s sssesessnsesesassesesessesesesassesassssesensssesetas  e4etesassesassssesesasassesassssesesasassesassssesasns | 4evessesessssssesasssesessessesasnseess 150,000 | ............. 150,000 0
Bonds - U.S. Political Subdivisions of States

016730 DB 6 | ALLAN HANCOCK CALIF JT CMNTY COLLEGE DIS........cccovvniirerririneirerneineesseesiseeesenenenes 05/06/2020........ PERSHING DIV OF DLJ SEC LNDING.......ocviiieirieiieieieriseiseeesississsessessssssessesssssessenses | cessessessssssssessesssssessessesssessesssssessens | aeesesssssesssssnessesssssessssnssesens 80,872 | oo 100,000 |.......

529063 VT 3 |LEXINGTON CNTY S C SCH DIST NO 001..... 07/08/2020........ | PERSHING DIV OF DLJ SEC LNDING

720424 A7 5 |PIERCE CNTY WASH SCH DIST NO 010 TACOMA 07/09/2020.. RBC CAPITAL MARKETS....

839278  KF 4 | SOUTH PASADENA CALIF UNI SCH DIST 01/24/2020........ | Stifel Nicolaus & Co

882830  BH 4 | TEXAS TRANSN COMMN......ciiiiiiiriniininnissisissnisenisnisnenes 07/16/2020........ MORGAN STANLEY €Ottt ensnsses

2499999. Total - BONS - U.S. POltICAl SUDTIVISIONS Of SHAEES. ... v tuutiuitiistitstts ettt s st ees st ses kb4 fe1eet o8 oee 8888 EE 80888 E S8 E 8488 L8481 £EfEE 8L E R £ E£E 8L L8 £ L8480 £ H 8oL £ E£EE4EE L E L b 4EE£E L E oL E e E L84 E b AL £E e L L8 eE 10 fehseE b E b E bbb
Bonds - U.S. Special R e and Special A

040654 YD 1 |ARIZONA ST TRANSN BRD HWY REV 02/01/2020........ | J> MORGAN SECURITIES LLC...........

074561 QK 0 |BEAUMONT TEX WTRWKS & SWR SYS REV.......ovriieiiiieiiineinnisienssiesesssseesssssssssessssssnss | covsssessessnns 10/08/2020........ | RAYMOND JAMES & ASSOCIATES

172311 QE 5 | CINCINNATI OHIO WTR SYS REV. 06/18/2020........ MORGAN STANLEY CO...couuirriiiiirierieiiseiesissisesesie et ssees

220245 L9 3 |CORPUS CHRISTI TEX UTIL SYS REV 07/01/2020........ | CITIGROUP GLOBAL MARKETS INC........coourirririireirieirerisisisessesssssssessesssesensssssssenses

3132DV 7B 5 |FH SD8090 - RMBS 08/28/2020........ | GOLDMAN

3133A8 MR 5 [FH QB2168 - RMBS.......cooiiiiriiiiiiiieiseisierissiesse st esssssss st sensssssssnens. | oessassnessenes 08/11/2020........ CANTOR FITZGERALD # CO....orieiiirrisieiseieissssse st

3140X8  KJ 5 [FNFM4796 - RMBS.........ooiiieieieicereiecseeseeieseeee s 11/20/2020........ | SUNTRUST CAPITAL MARKETS, INC

359900 8X 8 |FULTON CNTY GADEV AUTH REV.......cccocvviirirniiniire 01/16/2020........ [ FTN FINANCIAL......ccotvuiiiiriieitiiersisee ettt

54628C MW 9 | LOUISIANA LOC GOVT ENVIRONMENTAL FACS &......cevoiiiiiiriiinieisiissienssissisesissssssssiesinns | cevseesssesnnin 07/31/2020........ JP MORGAN SECURITIES LLC...........

54811B VY 4 |LOWER COLO RIV AUTH TEX TRANSMISSION SVC........ocoomiuiimriiririniieineieeinsiesesiesesineen 10/02/2020........ | GOLDMAN . .

576000 XQ 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.........ccccoevveiriveiniiinirnnnes 02/04/2020........ [ Jefferies. ... ..51,632 | ... 150,000 | i 358

576000 ZW 6 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED........ccocoevvriirerineererinnies 09/30/2020........ JEFFBIIES. ...t | ettt | bbb 100,749 | oo 100,000 |.......

586200 SW 8 | MEMPHIS TENN SAN SEW SYS REV. 09/24/2020........ | NATL FINANCIAL SERVICES CORP (NFS)......cccoocovivrvirnrrnnne

59334D LS 1 |MIAMI-DADE CNTY FLA WTR & SWR REV. 09/29/2020........ | Various

594615 HY 5 |MICHIGAN ST BLDG AUTH REV, 09/11/2020........ Jefferies. ...

594654 HG 3 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M 01/28/2020........ [ CREWS & ASSOCIATES, INC.......evriiririieririeieiiseieresieesesiesesssseesessinsenes

60416S 5D 8 |MINNESOTA ST HSG FIN AGY 01/24/2020........ |RBC CAPITAL MARKETS.........cccovuunee

60416S  5E 6 | MINNESOTA ST HSG FIN AGY. 01/24/2020........ RBC CAPITAL MARKETS.........c.coouuue

64989K  GR 1 [NEW YORK ST PWR AUTH EXTENDIBLE IAM COML... 01/13/2020........ | CITIGROUP GLOBAL MARKETS INC........eouivrriiiririineiresisisisesiessssssiessessseenssssesenens

658207  ZV 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP...........ccccovmiiiiiiinireinnieieiisrienssieneenes | ceeniseieninns 05/07/2020........ |RBC CAPITAL MARKETS.........ccccevunee

660043 DT 4 |NORTH HUDSON SEW AUTH N J GROSS REV LEAS 01/30/2020........ FTN FINANCIAL. ..ot

663903 JQ 6 |NORTHEAST OHIO REGL SWR DIST WASTEWTR RE. 01/23/2020........ [MERRILL LYNCH PIERCE FENNER & SMITH INC .

67760H NH 0 |OHIO ST TPK COMMN TPK REV. 02/06/2020........ | CITIGROUP GLOBAL MARKETS INC........cvuiriiiiireiiineererissisesesisesiesssseesiessseessssssesenene

709224 2R 9 | PENNSYLVANIA ST TPK COMMN TPK REV.......cccoiiiiiiiniiiininieinissssisisisseississesisssenins | soessesinsinns 01/16/2020........ [MORGAN STANLEY CO......covviiiiiiiiiiniisiiieisisisssisss st

762232 BW 5 |RHODE ISLAND ST COMM CORP REV. 05/06/2020.. MERRILL LYNCH PIERCE FENNER & SMITH INC

76913C  BF 5 |RIVERSIDE CNTY CALIF PENSION OBLIG.........cccctiiiiierierirrinsiiesinssiesiesissesssssssssessinsnin | snesseserenens 04/23/2020........ | RAYMOND JAMES & ASSOCIATES

786087  CJ 3 | SACRAMENTO CALIF WASTEWTR REV......ccciiiiiieiiieiinieieissiesesiseisesssssessesiessssssseessnsinne | cosessnssessans 06/19/2020........ | GOLDMAN

786089  JR 4 | SACRAMENTO CALIF WTR REV. 04/24/2020.. GOLDMAN

880461 2D 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR 07/01/2020........ |RBC CAPITAL MARKETS.........ccccuvunue

91412G  DZ 5 |UNIVERSITY CALIF REVS 01/14/2020........ | CITIGROUP GLOBAL MARKETS INC........ceouirrimiiririineirerisisisesiessssssiessesseesesssssesenen

914437  UT 3 |UNIVERSITY MASS BLDG AUTH REV. 02/11/2020.. Various

928075 JL 5 |VIRGINIA PORT AUTH COMWLTH PORT FD REV......cooiiiiiiciniiniiiniireiissiessssseeessssissesesiens | coesinssessnns 07/22/2020........ | J> MORGAN SECURITIES LLC...........

92812V D8 6 |VIRGINIA ST HSG DEV AUTH 05/21/2020........ [MERRILL LYNCH PIERCE FENNER & SMITH INC

92812V K6 2 |VIRGINIA ST HSG DEV AUTH 09/25/2020.. RAYMOND JAMES & ASSOCIATES
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940094 CM 5 | WASHINGTON ST UNIV REVS......couiiiiiiiiiiiesiiessns st 11/03/2020........ VBIHIOUS. 1tttk | £fehbseh bbbt | eneent st 89,613 | oo 65,000 | v 289

3199999. Total - Bonds - U.S. SPeCial REVENUE NG SPECIAI ASSESSIMENTS. .. ... tuuteritisiiiuassaesertesttstssesersessteeratestsars | eeessesseesesasseesesaseeeseeseeseseeseaseEeLEoeseaseEseeoE1eEseEeLEeeseEeEoee oL eE e 8 eLE S e s eE L e e 08401 £E e E 4Lt o e s £E L EoeE 401 eE L8 oL 1o 08 eE L6 e840 LE e E 4L 1 S0 E oL b oL b E e e e heh e b ebs e es | Shseh et eeseeebseben bbbt s ettt er s 2,868,318 | .o 2,713,762 | oo 4,667
Bonds - Industrial and Miscell

22170Q  AA 8 | COTTAGE HEALTH CREDIT GROUP..........cccciiriieiinerierieninnsiienies 01/21/2020........ MORGAN STANLEY CO....ovviuriiirimriiiieiiesiiesiesisssesssisssisessesssssessssssssssssesssenssssssens | ernessnnsssssnssnessessnssensnsssssnssonns | s D0,000 | i 50,000 |.......

30231G  BH 4 |EXXON MOBIL CORP........cocotiirimiieieieierineiesesieesesisese e 03/17/2020........ | BANC OF AMERICA/FIXED INCOME 200,000

35137L  AG 0 |FOX CORP 04/03/2020.. GOLDMAN

35137L  AM 7 |FOX CORP, 03/31/2020........ | Citigroup (SSB)

42824C  BF 5 |HEWLETT PACKARD ENTERPRISE CO. 04/06/2020........ | Citigroup (SSB) 149,726 ..150,000 |.......

70213H  AE 8 | PARTNERS HEALTHCARE SYSTEM INC 01/22/2020.. JP MORGAN SECURITIES LLC........... ..100,000 ..100,000

731572 AB 9 |RALPH LAUREN CORP. 06/01/2020........ [BANC OF AMERICA/FIXED INCOME..........ooieiieeeeeeciseeeeeeeiessessessessiessssessiessssssessssssssins | eereisssssesssssssssesssessesssssssssssssssssesses | consiessensenssessenssnssnsessiensennsen 49498 | toviiieesiiesseeissesiessesiennennnnn50,000 | e,

95101V AB 5 |WESLEYAN UNIVERSITY ...t ssssnssnenes 01/09/2020........ GOLDMAN ..50,000 [ coiiine.50,000

3899999. Total - BONAS = INAUSEHIAI GNA MISCEIANEOUS..............c.c.vieiiiiiecieieieiieieieiciete ettt te et sae e s s eaetes evesustesassesesesssssesessesesesesseses s sesesesesseseseseaesesesseses e seses s s sesas e sesesesessesas e ses et s essesessesesesesassesanssesesesessesensssesetesassesessssesansesesesasssss  edetessssesessassesasssesesesensesanssesessantanas ..699,145 700,000

8399997, TOtAl - BONMS = Pt 3. .ttt £0E_LE8e0E R 08 E LR E L E SRR LR Eekeee bbbt 4,126,671 | oo 3,988,762

8399998. Total - BONdS = SUMMAIY M fTOM PAIE 5........... oottt ettt ettt es et setessesseeeeseseess | efeesesssssssassessetassessesaesseseesessetaeseeseEeeeeseeseesetaeteesee e e eeseeseeseeaeteeseeeEeeseesee et eeseeseeeseeseesee et eeteEseEaeEeeseEsee et eeteeseEaeteeseesee et ansaetessesins | ebsetssessessesssastessnsansessessesansantessesnsens | siessestesssssssessessnsnsansessesnsnns 189,473 185,114

8399999. Total - Bonds 4,316,144 4,173,876
Preferred Stocks - Industrial and Miscell Perpetual Preferred

74915M 30 8 | QURATE RETAIL 8 0 PRF.....couitiiririiiiiisisersssssseensssisss sttt sssssnsns | | 09/15/2020........ ITG INC . bbb 3.720 TA5 | oo ssnsnsssnsniees | s

8499999. Total - Preferred Stocks - Industrial and MiSCElANEOUS PEIPEIUAI PIEIEITEA. ... . . it st tieiit ceeiest st seteeees st seesesseseesessesee st seeeesee et seseeseeeEeeEeeseEeEse8eE o8 428 4L 8 SE1eEaEE e e840 1 £E 2R 4L 8 £ e LE e 8o 08401 LE4eE 4L 1o LA LEeEE S 0848 eE1eE4EE e e LA eeE e e R eEeEeEeEseEeeseesee | SEsetaeteesse et sesenses et aeteesee et et antenserantes 745 XXX 0

8999997, TOtal - PrEfrTet STOCKS = P 3. ... cv.eiuteerseit sttt ettt etttk k e 81808 ee ke eE o8k seE eE1eEEeeEoeE 8oL 8 oe 8oL s E L8 eEE 4L E 01 o8 E 8L 8448 eE 8 4L 8181 o0 b4 E L8 08 LE84LE 481 eE84LE 01 o0 b 4EE L1 48 £E 8oL EeE o0 b 4L 0481 eE b1 4E 0o b L84 E Lo E b L L oL b e r bttt es | bebieEtee b e s bt ettt 745 XXX 0

8999999, TOHAI - PrEfErTEA SHOCKS. ...t eresii ettt E e E oo R e f e 16 fE8e8EoEEEEsoEEEEE L e oEE 8o EE LR e SR LA f L8R eS8 £E 10 R SRS £EE SR L E LR EE 4L e RS £EE£EE R oL R E R LR R R e EeEienE e R e 745 XXX 0
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

00130H 10 5 | THE AES CORPORATION.......coiiiiiriiiiiireriirnisesiessssssi s sssssesssenns | oevsesssesnnens 04/17/2020........ ITGINC....ovvvviree XXX

00206R 10 2 | AT&T ORD.....cuuiirirreeiieieicee s 04/17/2020........ [ ITG INC XXX [

00287Y 10 9 [ABBVIE ORD.....ccceviiirrirciniiereiseiesesiseiesiennes 05/08/2020........ [ ITG INC . XXX [

004225 10 8 |ACADIA PHARMACEUTICALS ORD 07/15/2020........ ITGINC...oovviirriree XXX [

00434H 10 8 |ACCELERON PHARMA ORD.... 07/15/2020........ [ ITG INC XXX |

00507V 10 9 |ACTIVISION BLIZZARD ORD... . 04/17/2020........ [ ITG INC . XXX [

00650F 10 9 |ADAPTIVE BIOTECHNOLOGIES ORD 10/20/2020........ ITGINC..ooovvrvrrirrirne XXX |

007903 10 7 |ADVANCED MICRO DEVICES ORD 07/15/2020........ [ ITG INC . XXX [

02156B 10 3 [ALTERYX CL A ORD.....oiiririiiiiriiiriisiserssse ettt nsessnes | soessassnessenes 04/17/2020........ [ ITG INC . v 1,577 XXX |

023135 10 6 |AMAZON COM ORD 10/20/2020........ ITG INC..ooeeieeriere e ssssssensessssssnsensessnssenennenes. | oenesenennsnnssersenssenensnnseneereensedh 0000 | oot 10,293 XXX [

023436 10 8 | AMEDISYS ORD.....ccoiiiriiiiereiiricisesieisesssi st sssensens | cesessesseensnns 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC XXX |

02376R 10 2 | AMERICAN AIRLINES GROUP ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC XXX |

03064D 10 8 | AMERICOLD REALTY ORD.......ccoeuiermireiiriererinnines 04/17/2020........ ITGINC..coovvirviire XXX [

03748R 74 7 |APARTMENT INVST MGT CL A REIT ORD, 12/01/2020........ | GOLDMAN XXX [

03750L 10 9 | APARTMENT INCOME REIT ORD.....c.cvuiiuiriiirriiiceesieisesisie i seessssssensssees 12/15/2020........ | CORPORATE ACTION.......cotiiiireriiitirerieicesesiesiesisti st ensssaes XXX [

03768E 10 5 |APOLLO GLOBAL MANAGEMENT CL A ORD. .1 07/15/2020........ | ITG INC XXX |

053332 10 2 |AUTOZONE ORD . | 04/17/2020.. ITG INC. XXX

05338G 10 6 |AVALARA ORD 07/15/2020........ | ITG INC XXX

05352A 10 0 [AVANTOR ORD.....tvuiiririiiiireiiiisisesisesssssssie st esssssssesssesesssenssens. | soessesenessenes 10/20/2020........ | ITG INC XXX [

05464C 10 1 | AXON ENTERPRISE ORD 10/20/2020.. ITG INC. XXX

08862E 10 9 | BEYOND MEAT ORD.......coiiiiiiiiiimiiieieiitiseeisse e 04/17/2020........ [ ITG INC XXX [

090043 10 0 |BILL COM HOLDINGS ORD 10/20/2020........ | ITG INC XXX [

09247X 10 1 |BLACKROCK ORD. .| 07/15/2020.. ITG INC. XXX

097023 10 5 |BOEING ORD 04/17/2020........ | ITG INC XXX |
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100557 10 7 |BOSTON BEER CL AORD .1 10/20/2020........ ITGINC.... 3.000 XXX [
116794 10 8 |BRUKER ORD.......ocoimiiiiiiiicinieieisiessrieninis 12/15/2020........ CITIGROUP GLOBAL MARKETS INC XXX |
12685J 10 5 |CABLE ONE ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, XXX [
14448C 10 4 |CARRIER GLOBAL ORD 04/03/2020........ Various XXX
15135B 10 1 | CENTENE ORD......c.ceiriiiciiricierncirereeieeesiesseienenenes 01/23/2020........ Various XXX [
15912K 10 0 | CHANGE HEALTHCARE ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, XX |
163092 10 9 |CHEGG ORD 07/15/2020........ ITGINC...oovveviree XXX [
166764 10 0 |CHEVRON ORD 10/05/2020........ ITGINC.... XXX |
18915M 10 7 | CLOUDFLARE CL A ORD.......ccoerrrirerririerinerneienirenes 10/20/2020........ ITGINC.... XXX [
191216 10 0 | COCA-COLA ORD.....ovmiiriiiiiireiisieisesieis sttt eniens | berissinesaenes 04/17/2020........ ITGINC....ovviiviirne XXX [
20602D 10 1 | CONCENTRIX ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC XXX |
20605P 10 1 | CONCHO RESOURCES ORD.......cocvuiirriiiieriniirersssiesiesissiesisnnes 04/17/2020........ ITGINC..coovvirirrirne XXX [
21871D 10 3 |CORELOGIC ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. XXX |
22788C 10 5 |CROWDSTRIKE HOLDINGS CL A ORD......cosivirmriirrerinrirerinrinsererinsines 07/15/2020........ ITGINC...oovvriirrire XXX [
233331 10 7 |DTE ENERGY ORD 04/17/2020........ ITGINC.... XX |
23804L 10 3 |DATADOG CL A ORD......ccoevrririreriiicrieeirereeissirerissinsenes 07/15/2020........ ITGINC.... XXX [
24703L 20 2 |DELL TECHNOLOGIES CL C ORD.......ceriiiiiiirirneisissisersesssisesssssssssssssssssssessesssesssssssssssssssens | sossssossessans 10/20/2020........ ITGINC..ooovvrrrirrirne XX |
254687 10 6 |WALT DISNEY ORD 12/15/2020........ Various XXX [
268150 10 9 | DYNATRACE ORD.....oovuuiiiiiireriiireirerisissiessssssiessenisenes 04/17/2020........ ITGINC..ooovvriirine XX |
278865 10 0 |ECOLAB ORD 04/17/2020........ ITGINC.... XXX [
29355A 10 7 |ENPHASE ENERGY ORD.....c.couiiiiiiiririniiiereriisesesi sttt 07/15/2020........ ITGINC.... XXX [
29362U 10 4 |ENTEGRIS ORD.......cooviiriirriiirieinieiesiesrsesssienenissines 04/17/2020........ ITGINC.... XXX
29364G 10 3 |[ENTERGY ORD. . | 04/17/2020 ITGINC.... XXX [
29415F 10 4 |ENVISTA HOLDINGS ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC XXX [
29444U 70 0 |EQUINIX REIT ORD 10/20/2020........ ITGINC...oovviirriree XXX [
29978A 10 4 [EVERBRIDGE ORD.......cciiiiiririiirireiiisissiesssssesessss s ssssssssssssssessessssssessessssssessssssessansens | oessessessenes 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, XX |
30040W 10 8 |EVERSOURCE ENERGY ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. XXX [
30231G 10 2 |EXXON MOBIL ORD.... . | 10/20/2020 ITGINC XX |
30303M 10 2 |FACEBOOK CL A ORD.......coomirreririreriricereninersesenerenes 04/17/2020........ ITGINC.... XXX [
31188V 10 0 [FASTLY CLAORD.... 07/15/2020........ ITGINC.... XX |
338307 10 1 [FIVE9 ORD 07/15/2020........ ITGINC.... XXX [
34959J 10 8 |FORTIVE ORD 10/09/2020........ ITGINC.... XX |
368736 10 4 | GENERAC HOLDINGS ORD. . | 10/20/2020 ITGINC XXX |
369604 10 3 | GENERAL ELECTRIC ORD... 10/20/2020........ ITGINC.... XXX |
37890U 10 8 | GLOBAL BLOOD THERAPEUTICS ORD......ccotiviiiiiiiirniissieissiseiesiesssesesssssesssessesssssessensne | oevsesssesnnens 10/20/2020........ ITGINC....oevvviree XXX [
379577 20 8 |GLOBUS MEDICAL CL A ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. XXX [
40131M 10 9 | GUARDANT HEALTH ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC XXX |
405024 10 0 |HAEMONETICS ORD . | 12/15/2020 CITIGROUP GLOBAL MARKETS INC.. XXX [
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD 04/17/2020........ ITGINC....ovvvrrrerirs XXX
443201 10 8 |HOWMET AEROSPACE ORD WiL......c.ccoeverinrireririrnns 04/01/2020........ Various XXX [
44891IN 10 9 |IAC INTERACTIVE ORD......cooiriiiiereriiiieisieisssieiesisssessesissesessssenes 07/01/2020........ ITGINC..ooovvrririe XX |
452308 10 9 |ILLINOIS TOOL ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. XXX [
45687V 10 6 | INGERSOLL RAND ORD.......ociiimiiiiiniireriniieiserisississs st essess s esssss st ssssssssessessssens | sevsessnsesnsis 04/17/2020........ ITGINC..ooovvrrvirrirne XX |
A5772F 10 7 [INPHIORD......ovrieriieieieieeeiceeeiese e 10/20/2020........ ITGINC...ovvierinee XXX [
46120E 60 2 | INTUITIVE SURGICAL ORD......coivuiiiirriiiieisierissis et 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. XXX [
46187W 10 7 | INVITATION HOMES ORD 04/17/2020........ ITGINC....ovviirne. XXX |
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD................ 07/15/2020........ ITGINC..coovviivirire XXX e
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46590V 10 0 |JBG SMITH PROPERTIES ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC.......couiviiiriiiiiereriiisisesieressssiesisssssesesssssssessssnsss | stisssesssssessssessssssessesssesessns 37.000 XXX [
46625H 10 0 | JPMORGAN CHASE ORD.........cocovviirriiiieiniiiiesississiesisisisssiesissinias 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC.........cooiiimirirerirririeiniienimiesiesssesesssssssssssssesssenesnne | sevsssisesssesssessessssssssssensssnens 27.000 XXX |
466313 10 3 |JABIL ORD 12/15/2020.. CITIGROUP GLOBAL MARKETS INC.......couvvuririiiicireriiirisesieresisseesiesissesessssssesessensnses | seesessesssessessessessssesessesssssensns 39.000 XXX

48251W 10 4 | KKR AND CO ORD......ccotiiiriiirriiiiieiesiiesiesieses s ssese st esssssssssessssenses. | snssssesssenens 07/15/2020........ |ITG INC......oeceovrrrrrrnnes 140.000 XXX
49271V 10 0 | KEURIG DR PEPPER ORD.......c.cviiiitireriiiiessineieesesiesesissiesssisssessssssssesssessssssessesssssensessenss | sevsesssesenins 12/15/2020........ | Various 118.000 XXX [
501797 10 4 |L BRANDS ORD 10/20/2020.. ITG INC .ot | eesess et 43.000 XXX

530307 30 5 |LIBERTY BROADBAND SRS C ORD......ccceovvuirrriirerierenineerenes 12/1812020........ | ITG INC...oiiiceeie st ensnes | eesesseeses s snen 17.400 XXX [
531229 60 7 |LIBRTY MEDIALRTY SIRIUSXM SRS C ORD........cccvuuiirimiiriririeinnisiesssiessssssssesssssssssessssnns | covsssnssessnns 06/04/2020........ | Not Available 8.000 XXX |
55024U 10 9 |LUMENTUM HOLDINGS ORD 10/20/2020.. ITG INC .| eesesins st 24.000 XXX

55087P 10 4 [LYFT CL A ORD...ciiiiiiiiiiiniieietiset ettt niens | soessninessenes 04/17/2020........ [ITG INC....ooriieiriice et enies | cbrebsasb st 55.000 XXX [
55825T 10 3 | MADISON SQUARE GARDEN SPORT CL A ORD 04/17/2020........ | GOLDMAN 5.000 XXX |
55826T 10 2 | MADISON SQUARE GARDEN ENTER CL A ORD 04/17/2020........ | GOLDMAN 5.000 XXX [
57636Q 10 4 |MASTERCARD CL A ORD 04/17/2020........ ITG INC .ottt reiens | eebst ittt 11.000 XXX |
57667L 10 7 |MATCH GROUP ORD.......cceovrirermrinrireririnnes 07/01/2020........ [ ITG INC....ooriiiiririeiieii ettt eninnies | cbsebiesiess s ent et 61.485 XXX [
580135 10 1 |MCDONALD'S ORD 04/17/2020........ [ ITG INC....ooiirireicieiiceiseiesi et anies | cbsebsassessess s sses st enses 13.000 XX |
58933y 10 5 |MERCK & CO ORD 12/15/2020........ VBHOUS. ..ttt et s et s et ssessnsnts | Saessetnten i st a et nnenas 72.000 XX |
594918 10 4 |MICROSOFT ORD 04/17/2020........ [ ITG INC....ooiirireieieiceiseie et ensanies | cbsebsassess st s st 56.000 XX |
60770K 10 7 | MODERNA ORD 07/15/2020........ [ ITG INC e | St 28.000 XXX [
60937P 10 6 | MONGODB CL A ORD 04/17/2020........ ITG INC .t | eesess st 12.000 XX |
615369 10 5 |MOODYS ORD .| 04/17/2020........ | ITG INC 6.000 XXX [
617446 44 8 |MORGAN STANLEY ORD 10/20/2020........ | ITG INC . 116.944 XXX [
62886E 10 8 [NCR ORD......ccoiiiiiriiiiieiniie et 12/15/2020........ CITIGROUP GLOBAL MARKETS INC.......coviiiiriiiiiierieiniiesierssissiesiesissesesssssessssesnnes | seesssessssssssssessssesessesssesenens 39.000 XXX
64110L 10 6 |NETFLIX ORD 04/17/2020........ [ITG INC.....ceoevvvrrrrnee 2.000 XXX [
67066G 10 4 [ NVIDIA ORD......ooriiiiiiriiiitenietesie et | cesenssnensans 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 5.000 XXX [
674599 10 5 |OCCIDENTAL PETROLEUM ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC.......couviiiirriiiiirnriersiissiesissieeesies s ssesssseensnes 149.000 XXX [
679295 10 5 |OKTACLAORD .1 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC......c.evuriririirirriersnssiessssssseessssssesesssssssessesssssas 5.000 XX |
68902V 10 7 |OTIS WORLDWIDE ORD . | 04/03/2020........ | Various 103.498 XXX [
69355F 10 2 [PPD ORD....ccoocvirvirireieriseienieisirsninens 10/20/2020........ ITG INC .ot | eesens e ies b 49.000 XX |
69553P 10 0 |PAGERDUTY ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC.......cvuiireririiereriiiriiesiersesssisesesssseessssisesesssssssssens | oeesesssesessesssessessessessssesesseses 21.000 XXX [
70438V 10 6 | PAYLOCITY HOLDING ORD.....ovuriruiiierriiisiiiiersesie sttt ensnes 10/20/2020........ | ITG INC...oiiriiiieti bbb | eesesss bbb 10.000 XX |
70450Y 10 3 | PAYPAL HOLDINGS ORD.........cccovvuriiiriiieieniererisserenieninnenes 10/20/2020........ ITG INC .| eesesissi st een 15.000 XXX [
70614W 10 0 |PELOTON INTERACTIVE ORD 07/15/2020........ [ ITG INC....ooriiiieiciisei et snies | cbiebsass st 30.000 XXX
713448 10 8 |PEPSICO ORD 04/17/2020........ [ITG INC....oiiiiieieiieeeete st snees | cooetiesie et 20.000 XXX |
717081 10 3 {PFIZER ORD....otuiiiiriiiiti ettt | doeniasinensenes 11/16/2020........ Various 1,434.000 XXX |
723521 10 6 |PINTEREST CL A ORD....c.oovoiiiiiiiiniiniieiieiresesie s ssssesesssssenssenens | oesissesessnes 07/15/2020........ [ITG INC....oiiiiiiiscieiei e 105.000 XXX [
74340W 10 3 |PROLOGIS REIT............... 02/04/2020........ | GOLDMAN XXX [
74736K 10 1 |QORVO ORD 04/17/2020........ [ITGINC......cocvvrvrrnnane XXX |
74834L 10 0 | QUEST DIAGNOSTICS ORD.... 12/15/2020.. CITIGROUP GLOBAL MARKETS INC, XXX

74838J 10 1 |QUIDEL ORD 07/15/2020........ | ITG INC......oeceovvrrrrrnnes XXX
74915M 10 0 |QURATE RETAIL SRS A ORD. 09/15/2020........ [ ITG INC XXX [
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD. 04/03/2020.. ITG INC. XXX

75615P 10 3 | REATA PHARMACEUTICALS CL A ORD 07/15/2020........ [ ITG INC . XXX [
758849 10 3 |REGENCY CENTERS REIT ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC......oevuiiririiiiireriiisisesieisssssiessssssiessssssesessssssssens | oeesesssessssnssssssssessessssssessses 33.000 XXX
759916 10 9 |REPLIGEN ORD.... 07/15/2020.. ITG INC. . XXX

773903 10 9 |ROCKWELL AUTOMAT ORD 04/17/2020........ [ ITG INC TS PO OO 11.000 XXX [
77543R 10 2 |ROKU CL A ORD......oviiiiiciieieiseieeisescissiesseiseesesssinene 12/15/2020........ CITIGROUP GLOBAL MARKETS INC.......cooviiirriiirineieisiisiesseiseesiessessie s 3.000 XXX |
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
775711 10 4 |ROLLINS ORD......cooiiriiiieiniicirseieiesissiesisessesesienes 04/17/2020........ ITG INC .| eeresb st bbb 37.000 XXX [

79466L 30 2 | SALESFORCE.COM ORD.......cocoiioiiiiieiiiiiiiiiisiiessissss s ssssiesisssssesessssenes 12/15/2020........ | VAHOUS.....couveerieaiirsiseresessie bbbt | eebsebse s st 19.000 XXX |

806857 10 8 | SCHLUMBERGER ORD 10/20/2020.. ITG INC. 123.000 XXX

808513 10 5 |CHARLES SCHWAB ORD 10/20/2020........ | ITG INC . 162.863 XXX

810186 10 6 | SCOTTS MIRACLE GRO ORD........couiiiiiirriiisciiriesiesisiesis e eensns 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC XXX [

828806 10 9 | SIMON PROP GRP REIT ORD 12/15/2020.. CITIGROUP GLOBAL MARKETS INC, XXX

83088V 10 2 | SLACK TECHNOLOGIES CL A ORD 07/15/2020........ [ITG INC......coevvrvrrrrane XXX [

83417M 10 4 | SOLAREDGE TECHNOLOGIES ORD 07/15/2020........ [ ITG INC XXX |

844741 10 8 | SOUTHWEST AIRLINES ORD.. . | 10/20/2020.. ITG INC. XXX

852234 10 3 |SQUARE CL A ORD 07/15/2020........ [ ITG INC . XXX [

87166B 10 2 | SYNEOS HEALTH CL A ORD 10/20/2020........ | ITG INC...oetie s XXX |

872590 10 4 |T MOBILE US ORD 10/20/2020........ | Various XXX [

875372 20 3 | TANDEM DIABETES CARE ORD.......ccccovevimrerniriniinns 07/15/2020........ ITG INC .ot XXX |

87612G 10 1 | TARGA RESOURCES ORD........c.coeurmrimireriirirerieneiresinnicesenenenns 07/15/2020........ [ ITG INC XXX [

87918A 10 5 | TELADOC HEALTH ORD 07/15/2020........ [ ITG INC . XX |

88025U 10 9 | 10X GENOMICS CL A ORD 07/15/2020........ ITG INC .o XXX [

88160R 10 1 [ TESLA ORD.....oiuiiriiiiirirerisisisesieteiss bbbt enine | essesssesnnsa 07/15/2020........ [ ITG INC XX |

88339J 10 5 | TRADE DESK CL A ORD 10/20/2020........ | ITG INC . XXX [

892672 10 6 | TRADEWEB MARKETS CL A ORD......covtuiririiieinieissieresiseeeniesies 12/15/2020........ CITIGROUP GLOBAL MARKETS INC.......covviiireriiiriresiersisssiessesieeessss s ssessseensnes XX |

89531P 10 5 [ TREX ORD....coiiiiiiiiireiiiiieesieises i 07/15/2020........ [ ITG INC XXX [

90138F 10 2 [ TWILIO CL A ORD....cvvrrieriririerineierinerceissiesesineinas 10/20/2020........ | ITG INC . XXX [

903537 10 0 [UBER TECHNOLOGIES ORD.........cccovvriiriiiierinrieierierniiseenes 07/15/2020........ ITG INC .o 323.000 XXX

91324P 10 2 |UNITEDHEALTH GRP ORD........couiuuiriiiieiiiirciiiitisesisesseesssiesss s nsesiees 04/17/2020........ [ITG INC....oorieieiieis et 7.000 XXX [

915338 10 0 [UPJOHN INC 11/16/2020........ | Various 177.929 XXX [

92556V 10 6 |VIATRIS ORD 11/16/2020........ ITG INC bbb 158.000 XXX [

928881 10 1 {VONTIER ORD....oiiuiiriiiiiririieressseisesssis st 10/09/2020........ | ITG INC...oouiiiiirieeietsi bbbt enbees | eesesssseses bbb snes 30.400 XX |

92936U 10 9 |W P CAREY REIT ORD 04/17/2020........ [ ITG INC OO TO OO OO OUR IDTT OO U OO PR OTTOPPORTRORO 23.000 XXX [

931142 10 3 | WALMART ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC.......coviiiireriiinirsiersisssiessesisesesssssssssssessessssssensnes 7.000 XX |

949746 10 1 |WELLS FARGO ORD 10/20/2020........ | ITG INC 147.000 XXX [

98389B 10 0 |XCEL ENERGY ORD 04/17/2020........ [ ITG INC bbbt | bbb 50.000 XX |

983919 10 1 [ XILINX ORD.....ouiririeriieeiereeiseiereeiseeesieenees 04/17/2020........ ITG INC .| eesesiste st 24.000 XXX [

98980L 10 1 |{ZOOM VIDEO COMMUNICATIONS CL A ORD......cciviivrimiirerreiiiesesisisesssiessesssseessssissesessssanes 07/15/2020........ [ ITG INC XX |

G0250X 10 7 |AMCOR ORD 07/15/2020........ [ ITG INC . XXX |

G02602 10 3 | AMDOCS ORD.......couviirivriiniiririeierissieriesissesessesssssseenes 04/17/2020........ ITGINC..coovvirviire XXX |

G06242 10 4 | ATLASSIAN CL A ORD......ccvvrieiireiseireieseeeiessiseninas 10/20/2020........ | ITG INC XXX [

G6674U 10 8 |[NOVOCURE ORD 07/15/2020........ [ ITG INC . XXX [

G85158 10 6 | STONECO CLA ORD........ocvereiiiiiirieiisisissieiniieinas 07/15/2020........ [ITGINC......c.cervvrrranee XXX |

G8994E 10 3 | TRANE TECHNOLOGIES ORD 03/02/2020.. Various . XXX

144385 10 9 | GLOBANT ORD.......cccvuervrriirrirrireiisesieeriensreneneenns 10/20/2020........ | ITG INC....ouiieeiiriirciiiie ettt enistninns | eebstsses st 12.000 XXX

L8681T 10 2 |SPOTIFY TECHNOLOGY ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 4.000 XXX [

N14506 10 4 |ELASTIC ORD . 04/17/2020........ [ITG INC... ottt snees | cbebsass s ens b enss 16.000 XX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAEM. ... .. .oveu e iiiiiiiis ottt sts st es e e s ses et st eetseseeeeseseeseeseeeeeeeseeeeseseEeE e e eeEeeseEseEseseEseE e EeEE e e eE e Ao e8eE1£E42EeEEeEALE e e e e8 oL eEseEeEEeEeEeeEeeReeEeeeeeeaeteeseesns | Seaetstesssesessesaeses et anteesee et et antensnrnses XXX 0

Common Stocks - Mutual Funds

04314H 66 7 |ARTISAN:INTL VAL ADV. | | 11/16/2020........ | Not Available. XXX [

9499999. Total - Common Stocks - MUtUAI FUNGS.......ccuiiiriiiiii s . XXX 0
9799997, Total - COMMON SHOCKS = PAIT ...tk ee ek fE4ee8oe8 e e 8o R eE e E o0 EoEE 01 £ 8oL 40808 E 84080 f 08 oEE 0808088408808 o8 £0 o0 E o 40E 08084880 oE L0108 0E e E o0 E oo E b e eeE e £tk eetee st E sttt es | antsens sttt 451,618 XXX 0
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9799998. Total - Common Stocks - Summary Item from Part 5.... XXX
9799999. Total - Common Stocks XXX 0
9899999. Total - Preferred and Common Stocks XXX 0
9999999. Total - Bonds, Preferred and Common Stocks XXX e 6,212
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 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
Bonds - U.S. Government
36202C R2 1 [G2002305- RMBS.........ccoooorrriririrriieceiienenes .. [ 12/01/2020. | Paydown 313 313 313 10/20/2026.
36202C UV 3 | G2 002396 - RMBS, .. [ 12/01/2020. | Paydown 279 279 279 03/20/2027.
36202C UW 1 [G2002397 - RMBS........ccoooorrirrriicciiererieeenes .. | 12/01/2020. | Paydown 111 114 111 03/20/2027.
36210Y ZT 5 |GN 506654 - RMBS........coovrrvmriireireirnrineiienienns .. [ 12/01/2020. | Paydown 1,254 1,224 1,247 04/15/2029.
36225B EA 2 |GN 781029 - RMBS. .. | 12/01/2020. | Paydown 8.571 9,016 8.837 05/15/2029.
36241K MU 9 |GN 782171 - RMBS. .. | 12/01/2020. | Paydown 25,420 25,666 25,638 11/15/2035.
38377R VK 8 |GNR 2010-166 GP - CMO/RMBS .. | 12/01/2020. | Paydown . . 26,372 27,835 27,061 04/20/2039.
912810 FR 4 |UNITED STATES TREASURY .. | 10/08/2020. | WELLS FARGO SECURITIES LLC.......... . ) 47,927 | oo 4270 | oo 49,068 | covvo. 47,092 . 01/15/2025.
912828 4H 0 |UNITED STATES TREASURY.... .. [ 10/08/2020. | BNP Paribas..........ccocovvevmsevvrvmsmscriiiisnns | 21,868 | vovvrrn. 20,879 | vovvvre. 19,966 20,644 | voooere(642) | oo AT | e | eevcereeen(628) | oo | e 20,020 04/15/2023.
912828 K3 3 |UNITED STATES TREASURY.... .. | 04/15/2020. | Maturity @ 100.00.........evcoerrrrrrerrerirnes ) 71,695 | oo 71,695 | oo 67,266 | oo, 71,521 | cerere(5,465) | covvvevresss(98) | oo | ervirersnn(5,561) [ oo | oo 65,959 04/15/2020.
912828 MF 4 |UNITED STATES TREASURY.... .. 1 01/15/2020. | Maturity @ 100.00 23.795 23795 23 445 23815 | oo (1,821 | oo l15) | o e (1.836) | oo | 21,978 01/15/2020.
912828 PP 9 |UNITED STATES TREASURY .. | 10/08/2020. | WELLS FARGO SECURITIES LLC.. . 59,611 59,271 58,773 60,582 | orerss(5,730) | corverrrer(430) | v | creereenesns(B,159) oo | v 54,422 01/15/2021.
912828 Q6 0 |UNITED STATES TREASURY.... .. | 10/08/2020. | WELLS FARGO SECURITIES LLC.......... ] 21.966 21882 20461 21822 | oo (1662 oo ) o o T2 20,096 04/15/2021.
912828 QV 5 |UNITED STATES TREASURY.... .. | 10/08/2020. | WELLS FARGO SECURITIES LLC.. 58,403 57,527 53,429 57,243 | reoereee(8,232) | e (T8 [ s [ e (4,310) [ e | e 52,933 07/15/2021.
912828 TE 0 |UNITED STATES TREASURY.... .. 1 10/08/2020. | RBC CAPITAL MARKETS el ) 69,481 67,657 59,445 67,231 07/15/2022.
912828 UH 1 |UNITED STATES TREASURY.... .. | 10/08/2020. | BNP Paribas . . 69,567 | coovre 67,406 | v 58,371 | v 66,577 01/15/2023.
912828 X3 9 |UNITED STATES TREASURY.... .. | 10/08/2020. | RBC CAPITAL MARKETS........ccovvmrrinnns ..45,208 47,409 04/15/2022.
912828 XL 9 |UNITED STATES TREASURY........coceorvvvmnirierinns .. | 10/08/2020. | WELLS FARGO SECURITIES LLC.......... . 41,248 | .. 43,358 07/15/2025.
912828 YT 1 |UNITED STATES TREASURY......c.ccecormrermirrrinns .| 01/13/2020. | NOMURA SECURITIES INTL INC 349,356 | ......... 350,000 | ......... 349,113 349,129 11/30/2021.
0599999. Total - BONAS = U.S. GOVEIMMENL..........cvuuiiieiireiiieiiisiseesse s isessesisenes eesssessssssssssssssesssssssssssssssssssenssenes 952,371 | ... 935237 | oo 910,239 ....939,007 XXX
Bonds - U.S. Political Subdivisions of States
64966 AS 5 NEWYORKN Y....ooooooommmmnnmnininnnnninnnnnnnnnnnnnns | oo | 10/09/2020. | JP MORGAN SECURITIES LLC..coooooooooes | | 50386 | ... 50,000 | ............ 51,767 50,215 12/01/2031.
2499999, Total - Bonds - U.S. Political Subdivisions of States 50,000 51,767 50,215 XXX
Bonds - U.S. Special R and Special A t
18085P PJ 7 |CLARKCNTY NEV ARPT REV......cccovvrvrvrvmirianns .. | 10/06/2020. | Jefferie: N . 54,361 50,000 56,588 52 262 07/01/2025.
196632 E2 5 |COLORADO SPRINGS COLO UTILS REV........... .. | 10/09/2020. | NATL FINANCIAL SERVICES CORP
(NFS) 250980 | ........ 250,000 | ........ 270375 256,858 | | e B171) S SRR Y 1 B 111512024,
199112 JB 0 |COLUMBUS GA BLDG AUTH LEASE REV ..| .. 101/01/2020. | Call @ 100.00... 250,000 | . 250.000 250,403 250 000 01/01/2029.
25477G ED 3 |DISTRICT COLUMBIA INCOME TAX REV. .. | 06/01/2020. | Call @ 100.0! 100,000 | .......... 100,000 | .......... 107,553 100,410 12/01/2028.
3131XK  FB 0 |FHZL3762-RMBS........ccooovumirirrrirnrriirereiiennnes .. | 10/09/2020. | Various | . 474,485 | ... 451,107 | v 442,585 442,206 09/01/2042.
3131IXT N6 3 [FHZMO413-RMBS.........cccoovviimriiirriiiniiianiii . [ 12/01/2020. | PaYAOWN......ooovvvrveernsevinssssnisssssssviisses | 20,684 20,684 21,399 21,253 11/01/2045.
31329K X3 3 |FH ZA2498 - RMBS .. | 12/01/2020. | Paydown . . 90,372 90,372 90,739 90,610 03/01/2038.
3132A4 7A 0 |FHZS4489 - RMBS oo | 10/09/2020. | VAIIOUS.....cooovvvnnirrrvvvivnisssssssssesssssiissssianns . . 765,242 | ... 728,203 | 714,448 714,221 06/01/2042.
3132A5 AY 1 |FH ZS4523 -RMBS < [ 1200172020, | PAYAOWN...oocereensveeessvneesses | 42,239 | 42,239 | ............ 42,457 42,386 07/01/2043.
3132A7 UG 4 |FHZS6883 - RMBS .. | 12/01/2020. | Paydown 8,137 8,565 8,437 12/01/2028.
3132DV 7B 5 |FH SD8090 - RMBS .. | 12/01/2020. | Paydown . 4,661 4,803 09/01/2050.
313348 MR 5 |FH QB2168 - RMBS .. | 12/01/2020. | Paydown 4,228 4,228 4375 08/01/2050.
3136A5 YC 4 |FNR2012-30 ED - CMO/RMBS... .. | 12/01/2020. | Paydown 27,159 27,159 27,720 27,449 04/25/2031.
3136A8 UN 8 |FNR2012-99 EC - CMO/RMBS... ... | .- | 12/01/2020. | Paydown 24,595 24,595 25118 24,826 02/25/2041.
3136AE  LE 5 |FNR 2013-58 KJ - CMO/RMBS..........cccovrvrnivrnnens .. | 12/01/2020. | Paydown . ] 18,046 | 18,046 | ............ 18,390 18,264 02/25/2043.
3137A5 SG 0 |FHR 3786 HE - CMO/RMBS............covvvvrerriens .. [ 12/01/2020. | PaydOwn.........cccvvverniviisssnnsissssisiiissns | 23,944 23,944 24,823 24,133 03/15/2038.
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3137AM K7 1 |FHR 4020 EJ- CMO/RMBS. ..o 1210172020, [ Paydown.....coccvovccmrssiiiieee | | 47405 | 17,405 | oo 18,067 18,007 10 | P I TCIuC) ) P— O] ... ) 300 | 02/15/2042.
3138LV. H4 8 |FNAOAT50 - RMBS........cocveiriierieirierireiceinine .. | 12/01/2020. | Paydown 57,553 56,766 56,786 T67 | eoeevereeeeriens | eeveerieneenenBT,553 | e | oo | e (VI 997 | 10/01/2027.
3138WB BF 1 |FN AS1837 - RMBS .| 12/01/2020. | Paydown 53,337 55,795 55,798 | covveeeveemeercens | eereernd 2881 | s | e (2,461) | oo | eveerreeennn53,337 [ s | e (V1 (O (I I 1,303 | 02/01/2044.
314030 YB 9 |FN 746006 - RMBS - | 12/01/2020. | Paydown . 1,642 1,700 1710 | oo | e (89) oo | e (B9) [ cvvvvererreerreees | erverrrrrerenn A2 | i [ | v (1 I 35 |12/01/2033.
31407P  CV 8 |FN 836284 - RMBS........oocoovivirrirrrieciieceiis .| 12/01/2020. | Paydown . 3,423 3,423 3,338 3,315 108 0)] ..... (0) 92 |10/01/2035.
3140F1  YB 2 |FNBC6105- RMBS | 10/09/2020. | VAIiOUS. .v.ccevvvessevvrresssnsrmesssseresssssne | 447,287 | oo 423975 | oo 424746 424,832 ) Y Oy Y 1 i I D 22,912 | o 22912 | ...... 12,046 | 06/01/2046.
314009 NW 9 [FNCA2204 - RMBS.......ooooomriomrrersoesoessere .| 12/01/2020. | Paydown.....c.ccocvveveovsesnsssisries || 371,243 | 371,243 385,977 386,776 )| ©)] ... ) 8,897 | 08/01/2048.
3140X4 H2 5 |[FNFM1148-RMBS.......cccooovvirivireiinnireininie .. | 12/01/2020. | Paydown 94,061 94,061 96,559 96,669 ) [ e | e 94,081 [ e {1 O (0] 1,943 | 12/01/2048.
31410L UV 2 |FN 890796 - RMBS .| 12/01/2020. | Paydown...........ooevvvevserevssssnsssisssniniss | 35,026 35,026 35,825 35,793 ) [ e | 035,026 | o | e (11 IS 0 | e 796 |12/01/2045.
442435 YV 9 |HOUSTON TEX UTIL SYS REV. . | 10/09/2020. | NATL FINANCIAL SERVICES CORP
NFS) e 35372 | o 350,000 | ... 346,500 ATA0 | ot | o 104 108 | o | e 347,500 11/15/2033.
604165 5D 8 |MINNESOTA STHSG FIN AGY......ooccrerrrrrre .. | 06/102/2020. | Call @ 100.00......c.ccvvrevvrrrorrrrroren 5,000 5,000 5,000 .0 ..55,000 01/01/2040.
60416S 5E 6 |MINNESOTA STHSG FINAGY.......cooocovvvviiarrennas .. [ 10/05/2020. | Call @ 100.00..........ccovvvrerrrrrriirriinens . 10,000 | v, 10,000 | vovvveerenn. 10,000 .0 ..10,000 01/01/2044.
64990C 3C 3 |NEW YORK STATE DORMITORY AUTHORITY... .. [ 10/09/2020. | PERSHING DIV OF DLJ SECLNDING.... | | . 99,437 | oo 95,000 | ... 104,306 96,850 [C X O (RIS IO 96,036 10/01/2022.
70917R  H2 4 |PENNSYLVANIA ST HIGHER EDL FACS AUTH | .. | 07/23/2020. | Call @ 100.00.........ccccvvrererenrmrerrirreenine
RV e | 100,000 | .......... 100,000 | .......... 106,743 101,406 | ..o | s (1,406) | ..ovovvvvrerns | vevrerenne(1,406) [ o | e 06/15/2021.
709223 G9 6 |PENNSYLVANIA ST TPK COMMN TPKREV....... .. | 10/09/2020. | NATL FINANCIAL SERVICES CORP
(NFS) 125,906 125,000 142318 127,415 (2,066) 12/01/2036.
721876 RJ 1 |PIMACNTY ARIZ SWR REV. . | 10/09/2020. | MORGAN STANLEY CO.. 51,623 50,000 57,125 51,456 (755) 07/01/2026.
812643 PA 6 | SEATTLE WASH MUN LT & PWR REV. . 1 02/01/2020. | Call @ 100.00... 6,044 5,012 (12) ....5,000 02/01/2022.
812643 PE 8 |SEATTLE WASH MUN LT & PWR REV. . | 02/01/2020. | Call @ 100.00... 54,392 45,111 (111) ..45,000 02/01/2022.
83756C FR 1 |SOUTH DAKOTA HSG DEV AUTH .| 07/15/2020. | Call @ 100.00......cooovrvrcscsivices | | 0000 | 10,000 | 10,737 10,323 (29) 11/01/2044.
91428l JE 7 |UNIVERSITY HAWAII REV. .. | .. | 10/01/2020. | Maturity @ 100.00. . ...99,941 99,982 18 10/01/2020.
92817L  LJ 0 |VIRGINIA ST RES AUTH CLEAN WTR REV......... .| 10/01/2020. | Call @ 100.00..........oorservverrrrvrrersone 150,000 | o o A72,325 152,036 (2,036) | v | eorrereen(24036) | o 10/01/2023.
940093 6H 5 [WASHINGTON ST UNIV REVS.....occcorerrirrrnnn | 1110312020, | VAIIOUS.....occoocoeoeesorsoesonsoesosions | | 69,613 | oo 65,000 | oo 72,844 70,684 | oo | (LO7T1) | oo eoreeeeel 15071 Lo [ oo 04/01/2031.
977100 CX 2 |WISCONSIN ST GEN FD ANNUAL . | 10/09/2020. | CITIGROUP GLOBAL MARKETS INC.....
APPROPRIATION (| 100,499 | ......... 100,000 96,643 (L XT: I T 865 I 99,383 | eveerrnnnnnnens | corerenes 1,116 | e 1,116 | ... 1,540 | 05/01/2021.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............  ivrrrereeressssnsnnsrsssesmmssssssssssssssssssssssssssssssssssssssssnees | 4,463,258 | ....... 4,360,738 | ....... 4,474,029 | .......... 4,359,200 | ovovvve 0].... (CEREL] — 0 ... (33,155) | ooerrrvverranad [ 4,350,221 | coovvvvvir 0. 113,037 | ... 113,037 | ... 133,614 XXX
Bonds - Industrial and Miscellaneous
037833 CC 2 |APPLE INC .| 10/13/2020. | PERSHING DIV OF DLJ SECLNDING.... | | 100,928 | .......... 100,000 95,782 (Y AV R 1,006 | oovveeerveeenne | cerrecerenc 1,008 | oo | eerrerenenn 98,951 | e | oo 1,977 | 1,977 |, 1,856 |08/04/2021.
037833 DM 9 |APPLE INC .| 10/13/2020. | US BANCORP INVESTMENTS INC........ [ | . 262,038 | ... 250,000 | ......... 249,430 249,464 87 | o | eovveenrerreessn8T [ evvevineeerceiinns | evvvrreeesssn 289,550 | oo | 000 12,487 | 12,487 | 4,925 | 09/11/2024.
05531F AV 5 |TRUIST FINANCIAL CORP. | | 10/113/2020. | MORGAN STANLEY CO 100,851 100,000 101,404 100,394 243) | o | e n(283) || 100,451 | | 700 | o700 | 1,908 | 05/10/2021.
17275R  BJ 0 |CISCO SYSTEMS INC.......oovvveecriirerieceiieceiinas .. [ 10/13/2020. | GOLDMAN ..200,000 192,738 196,321 | vovvvvereeeeerceons | oo 1,661 | oo | correeeenn 1,661 | s | e 197,982 | e | e A718 | e AT18 | 3,957 |09/20/2021.
23305Y AD 1 |DBUBS 2011-LC3 A4 - CMBS. . [ 12/01/2020. | Paydown 7,372 7,446 7,376 T3 [SUSRUURUURPURPOR ENUPRORURORPRPUN (') i ISUUPURRRURPOURPROR ENSOPUPRORRURPRRRRY 0 7 0720 IUUSTUSURSURPRROTR IVPUOPIURPRPUOROORS [SUPORPURPRPRORR | N ITRRPRROONS 239 | 08/12/2044.
24422E RE 1 |JOHN DEERE CAPITAL CORP.. . | 10/13/2020. | MARKETAXESS CORPORATION........... 51,386 50,000 51,409 50,680 (B47) [ oo | evvrrrereeena(BAT) [ | evrerennnn 50,333 | s [ 01,052 | i 1,052 | 2,454 | 07/12/2021.
254683 CE 3 |DCENT2018-2A-ABS .| 10/09/2020. | BANC OF AMERICA/FIXED INCOME......| | 300211 | oo 300,000 | oo 300,000 300.000 . 300,000 | i 2 2 | 2,714 | 08/15/2025.
26442C  AS 3 |DUKE ENERGY CAROLINAS LLC - 03/03/2020. | PERSHING DIV OF DLJ SECLNDING.... | .| ... 163,100 | ......... 150,000 | ......... 146,744 147,042 67 (728 [N B 147,109 | oo | 000 15,991 | 15,991 |, 1,155 | 12101/2026.
29366A AA 2 |ELLIA1-ABS . | 12/01/2020. | Paydown 28.005 28.005 28000 28.004 1 A i 28,005 562 |09/01/2023.
35137L AB 1 |FOXCORP - | 04/03/2020. | VAFOUS.......oovvvvrssariissnsesiisssesiisssnnens 50,000 50,000 50,000 50,000 I RO B 50,000 [ cvvoveuurveerres | coverrevnnnennnins | vevneennrinennns0 [ v 1,388 | 01/25/2024.
36252R  AJ 8 | GSMS 14GC18 A3 - CMBS..... .101/01/2020. | Paydown 855 874 868 [ P (] — 01/11/2047.
438516 BW 5 |HONEYWELL INTERNATIONAL INC. ... | .| 10/13/2020. | MARKETAXESS CORPORATION........... 320,049 300,000 299,379 299,426 94 o4 08/15/2024.
449300 AE 6 |HART 2016-A A4 - ABS.......cccocvoviviiiireiiirerens .. | 04/15/2020. | Paydown 25,529 25,529 25,526 25,529 0 0 05/16/2022.
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46625H HU 7 |JPMORGAN CHASE & CO.....oovvoooovooosvornns . [10/15/2020. | Maturity @ 100.00......rroccocoorrrr oo 100,000 100,000 ..96,345 T T 364 364 cereeennn100,000 10/15/2020.
46625H HZ 6 | JPMORGAN CHASE & CO.....ccovvvvrvrcrrerirrireenns .. 1 09/16/2020. | Not Available............cccc..coovvverririerrins reen 154,268 | ..........150,000 | ..........152,735 150,455 [7215) ) U IS (A1) ) P cervernennn 150,216 05/10/2021.
617446 7P 8 |MORGAN STANLEY .| 07/24/2020. | Maturity @ 100.00........cccoovevevevevmvevcscsisenaa | 100,000 | ..oo...... 100,000 | ..oo...... 100,577 100,044 (7 I I L)) N O 100,000 07/2412020.
617459 AD 4 |MSC2011-C2 A4 - CMBS... < |-+ | 11/30/2020. | Various 50,207 50,000 51,344 50,137 (155 O IS ({55 — 49,983 06/17/2044.
65478W AE 5 [NAROT 2016-C A4 - ABS.....oovooiovoisiicnrrrrnssssssnns | 10/15/2020. | Paydown T 150,000 | ... 150,000 | ......... 145,472 149,009 | covvvveeeccccres | oo, 991 991 150,000 01/17/2023.
80685Q AA 4 |SCHLUMBERGER OILFIELD UK PLC... 06/26/2020. | Call @ 102.11.......oovvvevveeeensssssssesrvnni [ 102,107 | oo, 100,000 | .......... 102,821 100,912 [T0) ) R [(7(0) ) RS ISV 100,342 01/15/2021.
82653E AA 5 |SRFC2019-1A-RMBS ... | .. [ 12120/2020. | Paydown 23,319 23,319 23,319 23,319 0 0 [ 23,319 01/22/2036.
89236T EU 5 |TOYOTA MOTOR CREDIT CORP......ccccoormrrrirnns .. | 10/13/2020. | WELLS FARGO SECURITIES LLC.......... o 101,307 | oo 100,000 99,960 99,982 11 LK O 99,993 04/13/2021.
89237K AE 3 |TAOT 16A A4 - ABS . 01/15/2020. | Paydown............ooevvvevserevssssnsssisssnisiss | 36,543 36,543 36,016 36,482 61 (-3 1 OO 36,543 09/15/2021.
92348R  AB 4 |VZOT 2017-3 A1B - RMBS.. ... | .. | 12/20/2020. | Paydown 58.901 | .. 58.901 | ..........58.901 58,901 0 i 58,901 04/20/2022.
92349F  AB 9 |VZOT 2018-1 A1B-RMBS........ccoommmmvrsrsicricnrnnn | 12121/2020. | Paydown o 191,251 | oo 191,251 | v 191,251 191,251 0 IO [ 191,251 09/20/2022.
3899999. Total - Bonds - Industrial and Miscellaneous...............ccccvverivierriniennee s | 2,680,926 | ...... 2621776 | ....... 2,607,471 2,613,178 0 2728 2,615,906 XXX
8399997. Total - Bonds - Part 4 ,146,940 ,043,506 | ...........7,962,500 | ....... (40,495)| ........(32,526) | ... 7,913,657 XXX
8399998. Total - Bonds - Summary Item from Part 5 196,365 189,473 (475) v 188,998 XXX
8399999. TOMAl - BONAS...oes s s | 8,343,306 | ....... 8,152,865 | ...... 8,232,980 | ........... 7,962,500 | ...... (40,495)] ........ (33,001) ] coovvvererennn0 | (73,496) | o0 | s 8,102,655 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00287Y 10 9 |ABBVIE ORD .. | 05/08/2020. | CORPORATE ACTION.......cooorrrermrrernnee XXX 83 78 5 5 XXX
013872 10 6 |ALCOA ORD .. | 07/15/2020. [ ITG INC XXX 1,918 1,162 757 757 XXX
020002 10 1 |ALLSTATE ORD .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 1,909 2137 [.22:) | PO SO I (228) XXX
02079K 10 7 |ALPHABET CL C ORD .. 1 10/20/2020. [ ITG INC XXX 2724 2674 50 XXX
03674X 10 6 |ANTERO RESOURCES ORD. ..110/20/2020. | ITG INC XXX 621 205 415 XXX
036768 10 2 |ANTERO MIDSTREAM ORD .. [ 12/129/2020. | WELLS FARGO SECURITIES................. XXX 89,612 D T8ATT | 31,332 | | 39,896 XXX
03748R 74 7 |APARTMENT INVST MGT CL A REIT ORD.. .| 12/01/2020. | CORPORATE ACTION....ccc.00ovvrsvrrrnrrs N 0.227 XXX 14 XXX
03748R 75 4 |APARTMENT INVST MGT CL A REIT ORl .. [ 12101/2020. | Adjustment. reverireennn 45,000 XXX 1,863 2,324 (461) ...1,863 XXX
037833 10 0 |APPLE ORD .. [ 10/20/2020. [ ITG INC 144000 XXX e 24,843 .(504,564) 529 407 124,843 XXX
038222 10 5 |APPLIED MATERIAL ORD .. | 04/17/2020. [ ITG INC XXX 1,787 3052 XXX
03965L 10 0 |HOWMET AEROSPACE ORD cooe |-+ [ 04101/2020. | VAIIOUS. ... .127.000 XXX 2,865 3,908 XXX
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT......ccccoimvrrvrnnee .. 1 12/29/2020. | UBS SECURITIES LLC.....oovvvvvrrrernens rnrn1,900.000 XXX | 22401 | oo 29,659 XXX
060505 10 4 |BANK OF AMERICA ORD........ccccoommmriimmriiinniinnns .. [07/15/2020. | ITG INC......ooovvrvviesiriseessissseiiiiienns | 245,000 XXX 7,348 8,629 XXX
086516 10 1 |BEST BUY ORD .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 714 878 XXX
09062X 10 3 |BIOGEN ORD .. [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 2412 2077 XXX
110448 10 7 |BRITISH AMERICAN TOBACCO ADR REP ORD. |C| 04/17/2020. | ITG INC XXX 69 42 XXX
125581 80 1 |CIT GROUP ORD... .. | 07/15/2020. [ ITG INC XXX 1,741 1,551 XXX
127097 10 3 [CABOT OIL & GAS ORD......coocvermrrerrrirrrrirnnninns .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 2118 1,497 XXX
127686 10 3 |CAESARS ENTERTAINMENT ORD......ccooovsrrvernnee .. 107/121/2020. | CORPORATE ACTION......cocoorrrrerrrrirnnes XXX 1,691 2366 XXX
15135B 10 1 |CENTENE ORD .. | 02/01/2020. | Adjustment XXX 40 40 XXX
156727 10 9 |CERENCE ORD .. [ 10/20/2020. [ ITG INC XXX 192 235 XXX
15872M 10 4 |CHAMPIONX ORD .. 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 582 777 XXX
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD.......... .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX | o 740 | 1,940 XXX
16411R 20 8 |CHENIERE ENERGY ORD.........occoeccrrmreirrrrrres .. | 12/29/2020. | UBS SECURITIES LLC......ooccccccrrrrreree XXX 7.719 7,634 XXX
165167 74 3 |CHESAPEAKE ENERGY ORD... .. | 04/15/2020. | CORPORATE ACTION. XXX 307 306 XXX
166764 10 0 |CHEVRON ORD .| 10/05/2020. | CORPORATE ACTION.......cmrmmvvvvvcceieens | 003 | oo 2 XXX 6 XXX
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16934Q 20 8 | CHIMERA INVESTMENT REIT. ..o . [ 0715/2020. | ITG INC  58.000 XXX 1,161 1192 T3] [ D B | 1,161 .(627) XXX
17243V 10 2 | CINEMARK HOLDINGS ORD........ccoveverrererrrrinns .| 10/20/2020. | ITG INC XXX 1,253 1,083 170 170 ..(977) XXX
172967 42 4 |CITIGROUP ORD o | 12/15/2020. | VAIOUS.....ccovvvvvvrs XXX | e 3,337 | oo, 7,030 | ..ooo.... (LK) ) RO RSN DO (LK) | I XXX
19626G 10 8 |COLONY CAPITAL CL A ORD ... |- | 10/20/2020. | ITG INC XXX 838 679 159 159 XXX
198287 20 3 |COLUMBIA PROPERTY REIT ORD.........ccccccuuuuee .. | 07/15/2020. [ ITG INC XXX 659 71 (52) [ oovvrereieerriinnis | evvnniensiienis | erviennieniins (7] — XXX
200525 10 3 |COMMERCE BANCSHARES ORD. .. | 12/01/2020. | Adjustment XXX 25 17 XXX
22304C 10 0 |COVETRUS ORD ... | .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 791 238 XXX
232806 10 9 |CYPRESS SEMICONDUCTOR ORD........c.cccuvune .| 04/16/2020. | CORPORATE ACTION........cocovmrerrrrrnens XXX 1,437 2450 XXX
235851 10 2 |DANAHER ORD .| 10/20/2020. | ITG INC XXX 1,601 2302 XXX
23918K 10 8 |DAVITA ORD .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 965 1,276 XXX
244199 10 5 |DEERE ORD .| 10/20/2020. | ITG INC XXX 1,956 2952 XXX
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD.. .. 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 1,129 1,612 XXX
25754A 20 1 |DOMINOS PIZZA ORD. .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 568 588 XXX
257559 20 3 |DOMTAR ORD .| 07/15/2020. | ITG INC XXX 644 797 XXX
265504 10 0 | DUNKIN BRANDS GROUP ORD .. | 12/16/2020. | Not Available. XXX 1,835 1,889 XXX
269246 40 1 |E TRADE FINANCIAL ORD woer | .- [ 10/02/2020. | Various XXX 403 2042 XXX
28176E 10 8 |EDWARDS LIFESCIENCES ORD........c.ccovvunirenee .| 06/01/2020. | Various.. XXX i (14,135)] . XXX
292505 10 4 |OVINTIVINC .| 01/27/2020. | Various.. XXX 1,621 936 XXX
29250N 10 5 |ENBRIDGE ORD C | 12/29/2020. | UBS SECURITIES LLC XXX 8.036 8948 . XXX
29273V 10 0 |ENERGY TRANSFER UNT. .. | 12/29/2020. | UBS SECURITIES LLC.... XXX | 93,308 | cooovovonn. 186,471 61,308 154,471 1(93,163) XXX
29336T 10 0 |ENLINK MIDSTREAM COM UNT .. | 12/29/2020. | UBS SECURITIES LLC.... . XX | 40,065 | oo 82,139 93,459 135,534 (42,074) XXX
29355A 10 7 |ENPHASE ENERGY ORD «.r | - | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 295 0 .25 XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT....... | . | 12/29/2020. | UBS SECURITIES LLC XXX | 118530 | o 190,080 | ......... (3,653) | covvveeersccccerens | o 67,807 | .......... (71,550) | oo | e 118,530 XXX
294600 10 1 |EQUITRANS MIDSTREAM ORD.... .. | 12/29/2020. | WELLS FARGO SECURITIES. .800.000 XXX 10,688 6.761 17,449 XXX
30231G 10 2 |EXXON MOBIL ORD .. | 07/15/2020. [ ITG INC .118.000 XXX ..10,209 XXX
343412 10 2 |FLUOR ORD .| 07/15/2020. | ITG INC XXX XXX
34959 10 8 |FORTIVE ORD .. | 10/09/2020. | VANOUS..........cvvorvrrirrrireirniineesessieeineens | XXX XXX
35671D 85 7 |FREEPORT MCMORAN ORD........ccoccmvurriiarinns .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 40.000 XXX XXX
36164V 30 5 |GCILIBERTY CL A ORD, o [ 12/18/2020. | VaMOUS.......cvvvovvcrvivssrviiissssssissssiniiens | 30.000 XXX XXX
371927 10 4 |GENESIS ENERGY CLA UNT... woe | - | 12/29/2020. | UBS SECURITIES LLC 4,700.000 XXX XXX
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD................ .. 07/15/2020. | ITG INC 70.000 XXX XXX
40416M 10 5 |HD SUPPLY HOLDINGS ORD .. [ 12/2412020. | CORPORATE ACTION.......vvvemvmvmviiisanc | 55.000 XXX XXX
44919P 50 8 |MATCH GROUP, INC ... | .. | 07/01/2020. | Various 22.000 XXX oo 83T | i 5480 | o (1,083 i XXX
45168D 10 4 |IDEXX LABORATORIES ORD......cocoevrrimriririrens .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 4.000 XXX XXX
452308 10 9 |ILLINOIS TOOL ORD, .| 07/15/2020. | ITG INC XXX 8380 | o BTAB o (1.368) o XXX
45687V 10 6 |[INGERSOLL RAND INC.. v | -+ 1 03/02/2020. | CORPORATE ACTION.........cooovireririiirnn XXX XXX
46625H 10 0 | JPMORGAN CHASE ORD.......cccooervrrerrrrrirnernnns .| 07/15/2020. | ITG INC XXX XXX
482387 10 9 |KAR AUCTION SERVICES ORD ..107/15/2020. | ITG INC XXX XXX
494368 10 3 |KIMBERLY CLARK ORD < | | 07/15/2020. | ITG INC XXX XXX
49456B 10 1 [KINDER MORGAN CLP ORD.......cccovrmrvrirrrinnine .. 12/29/2020. | Citigroup Global Markets Inc. NY............. XXX XXX
500688 10 6 |KOSMOS ENERGY ORD .| 10/20/2020. | ITG INC XXX XXX
512807 10 8 |LAMRESEARCH ORD.... .| 04/17/2020. [ ITGINC....oooreervcssssseeeeevsiiiiieens | 7.000 XXX XXX
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524901 10 5 |LEGG MASON ORD.......ccovrvrrermrrririrrisrsirninenns .. 07/31/2020. | CORPORATE ACTION.....cccovvvrerrrrrrrirenns | ) XXX 957 898 59 59 ..957 XXX
530307 30 5 |LIBERTY BROADBAND SRS C ORD.. .. | 12/18/2020. | CORPORATE ACTION. ....0.400 .62 XXX XXX
531172 10 4 |LIBERTY PROPERTY REIT ORD... .. | 02/04/2020. | Various..... 44.000 1879 XXX XXX
54142L 10 9 |LOGMEIN ORD .. | 08/31/2020. | CORPORATE ACTION. 14.998 1,291 XXX XXX
55272X 10 2 |MFA FINANCIAL REIT ORD.....coooevrrrirrrricerrns [ 1012012020 | ITG INC...oovovceverercserneecssmvnccsscineens | 135.000 | oo 386 XXX XXX
55336V 10 0 |MPLX COM UNT .. | 12/29/2020. | RBC CAPITAL MARKETS......c.coovvrererens 4.175.000 89.605 XXX XXX
554382 10 1 |MACERICH REIT ORD.....cceooommrrrmrrinrirneererieenns .| 10/20/2020. | ITG INC 39.000 XXX XXX
55616P 10 4 |MACYS ORD .. [ 10/20/2020. | ITG INC 23.000 XXX XXX
55825T 10 3 |MADISON SQUARE GARDEN SPORT CLA ORD|.. | 04/17/2020. [ VaIiOUS..........ccossrrrrrrvvveesssssssnseesvssisiissnns | 5.000 | ... 1,457 XXX 1,457 1,471 (14) XXX
559080 10 6 |MAGELLAN MIDSTREAM PARTNERS UNT .. [ 12/29/2020. | UBS SECURITIES LLC.......cooovvvvvvivmnnnn | X — 67,691 XXX | 60,816 | vrovorrrnens 100,592 | ........ L1 XXX
57667L 10 7 |MATCH GROUP ORD .. | 06/30/2020. | Adjustment XXX 39 XXX
579780 20 6 |MCCORMICK ORD .. [ 12/01/2020. [ VAOUS.........covoorierriicrieniesniinniiin XXX (2,441) 2 441 XXX
58155Q 10 3 |MCKESSON ORD .| 04/17/2020. | ITG INC XXX 2.190 2213 (24) XXX
58502B 10 6 |MEDNAX ORD ..107/15/2020. | ITG INC XXX 529 695 (166) XXX
58933y 10 5 |MERCK & CO ORD .| 10/20/2020. | ITG INC X XXX 3,930 2,819 (219) XXX
59156R 10 8 |METLIFE ORD .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 44.000 2,040 XXX 1,464 2943 (779) XXX
594918 10 4 |MICROSOFT ORD .| 07/15/2020. | ITG INC XXX 6.020 XXX
617446 44 8 |MORGAN STANLEY ORD.......ccoooommrrmirimrirerirnenns .| 10/02/2020. | ITG INC XXX e, 1,843 | oo 4,087 | oo (V2] XXX
63938C 10 8 [NAVIENT ORD.....coovrrrrrrrirnrinrirerreseseernessssseseneenns .| 07/15/2020. | ITG INC XXX 663 752 (90) XXX
65339F 10 1 |NEXTERA ENERGY ORD... oo | 1012712020 | VAIOUS.....vvvovoeerrvcvcennissssrsseeeinssssaaas . D00 G DO B (45,126) | ........ 45126 | coovvveereererrn, XXX
654106 10 3 |NIKE CL B ORD ..101/02/2020. | ITG INC XXX XXX
655044 10 5 |NOBLE ENERGY ORD .. [ 10/05/2020. | VAHOUS.......cvvvovvrrriiisiriisssssiiisssesisisnns XXX 3,386 3,552 (166) XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.. .. |..]10/20/2020. | ITG INC XX | 10,453 | oo 6346 | ... 4407 |, XXX
679580 10 0 |OLD DOMINION FREIGHT LINE ORD.................. .. | 03/25/2020. | Adjustment . XXX 49 | o, (344) 393 XXX
682680 10 3 |ONEOK ORD .. | 12/29/2020. | UBS SECURITIES LLC........ccovvvvevriririren 625.000 XXX | ATAT5 | oo 47294 | ..., TS ) P— XXX
68389X 10 5 |ORACLE ORD .| 04/17/2020. | ITG INC 108.000 XXX 5.279 5.722 (443) XXX
68902V 10 7 |OTIS WORLDWIDE ORD.... .| 04103/2020. | CORPORATE ACTION....c.cocovvvvvvveveens | | 0.498 XXX 18 XXX
69318G 10 6 |PBF ENERGY CLAORD.... .. | .. [ 10/20/2020. | ITG INC XXX 1,768 1,067 701 XXX
703481 10 1 |PATTERSON UTIENERGY ORD.....ccccccoocormrreren .| 10/20/2020. | ITG INC XXX 1131 662 470 XXX
715347 10 0 |PERSPECTA ORD .| 04/17/2020. | ITG INC XXX 5 2 (1) XXX
717081 10 3 |PFIZER ORD .. | 11/16/2020. | Adjustment 1,434.000 XXX 31,008 56,184 (25,176) 31,008 XXX
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT. .| 12/29/2020. | UBS SECURITIES LLC.... 1,100.000 XXX | 29612 | oo 67,804 | ... ICPX:72) 29,612 XXX
726503 10 5 |PLAINS ALL AMERICAN PIPELINE UNT.... .. | .. [ 12/29/2020. | UBS SECURITIES LLC.... B 5,400.000 XXX XXX
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD.....c.ccoevurerernees .| 12/29/2020. | UBS SECURITIES LLC.... XXX XXX
74340W 10 3 |PROLOGIS REIT .. | 02/04/2020. | CORPORATE ACTION. XXX XXX
747525 10 3 | QUALCOMM ORD .| 10/20/2020. | ITG INC XXX XXX
74915M 10 0 |QURATE RETAIL SRS A ORD.... .. | 09/15/2020. | Various. XXX XXX
74915M 30 8 |QURATE RETAIL INC .. | .. | 09/15/2020. | ADJUSTMENT. XXX 0 XXX
75281A 10 9 |RANGE RESOURCES ORD........ccocvurerirreririininne .| 07/15/2020. | ITG INC XXX 439 XXX
755111 50 7 |RAYTHEON ORD . | 04/03/2020. | Various..... XXX | e 11,085 | oo 15,602 | ........ (U5:7 ) T DO I U157 [N DO XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD..........c.ccvuvenee .. | 04/03/2020. | CORPORATE ACTION. XXX 68 .0 XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD..........cccorvvernncns .. | 07/15/2020. [ ITG INC XXX 541 418 123 123 XXX




Annual Statement for the year 2020 of the |0WA M UTUAL I N S U RAN C E CO M PANY

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

Syl

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 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
76131V 20 2 |RETAIL PROP OF AME CL AREIT ORD.............. .. 1 10/20/2020. | ITG INC XXX 753 858 (105) [ vevreeernreiee [ v | e (G0 R I 753 (399) | .. (399) XXX
775711 10 4 |ROLLINS ORD........ccmiruirmerierireerenssrissnsineneenes .| 12/11/2020. | Not Available.............cccocoeruvniiinriinriinnins .0.500 .19 XXX 13 .0 XXX
78573L 10 6 |SABRAHEALTH CARE REIT ORD .. [ 04/1712020. | ITG INC.....ooooorvviescriiissescsisssesisiiiiens | 0.997 | o, 13 XXX 13 21 9) (9) XXX
806857 10 8 |SCHLUMBERGER ORD coer | | 1201512020 [ VAFIOUS.......ooovvvvvrsariessnsiiissseiissnns .123.000 | . 12,375 XXX 7,514 4,945 2,569 | covveeeveeereins | e | e 2,569 [ oo XXX
808513 10 5 |CHARLES SCHWAB ORD.......cco.coovmvimrriirriinnnes .. [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 86863 | . 4,456 XXX 4,533 4,131 401 401 XXX
81761L 10 2 |SERVICE PROPERTIES TRUST ORD... .. [ 10/20/2020. [ ITG INC XXX 1,337 1,168 169 169 XXX
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT.. woe | - [ 12129/2020. | UBS SECURITIES LLC XXX | 27534 | oo 53,557 | ....... 24,432 | oo | 50,455 (26,023) XXX
828806 10 9 |SIMON PROP GRP REIT ORD.......coccvmvvirierirs .| 10/20/2020. | ITG INC XXX 5,253 4,469 785 785 XXX
829226 10 9 |SINCLAIR BROADCAST GROUP CL AORD........ .| 10/20/2020. | ITG INC XXX 965 600 365 365 XXX
85207U 10 5 |[SPRINT ORD .. [ 04/01/2020. | VaMOUS........ovvoovrrriiierriiissssviisisecssinnns 170, . . XXX XXX
87236Y 10 8 |TD AMERITRADE HOLDING ORD........cccooeverece | 10/06/2020. | VEIIOUS.....rccosresrerrrresresrsrre 82,000 | . . XXX XXX
872590 10 4 | T MOBILE US ORD .. | 04/01/2020. | CORPORATE ACTION. XXX XXX
87612G 10 1 | TARGA RESOURCES ORD .. | 12/29/2020. | Various. XXX XXX
876664 10 3 |TAUBMAN CNTR REIT ORD.......cccrvvrmrvrrirrirnrinns .. | 12/29/2020. | CORPORATE ACTION.... XXX XXX
87807B 10 7 |TC ENERGY ORD C | 12/29/2020. | UBS SECURITIES LLC XXX XXX
87918A 10 5 |TELADOC HEALTH ORD.......ccooovommrrirrrirrrrirnees .. | 11/02/2020. | CORPORATE ACTION.... . ) XXX XXX
88023U 10 1 |TEMPUR SEALY INTERNATIONAL ORD............. .. | 1112412020. | VaFOUS.........ovvorvirircicinisnisieecees XXX XXX
880770 10 2 | TERADYNE ORD .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC. 11.000 1,324 XXX XXX
88160R 10 1 |TESLA ORD .. [ 08/31/2020. [ VANOUS.........cvvvrerririrrirciiisiiisisissiiian . XXX XXX
88224Q 10 7 |TEXAS CAPITAL BANCSHARES ORD .| 10/20/2020. | ITG INC XXX XXX
90187B 40 8 |TWO HARBORS INVESTMENT REIT ORD.......... | .. | 07/15/2020. | ITG INC XXX XXX
912909 10 8 |US STEEL ORD .| 10/20/2020. | ITG INC XXX XXX
913017 10 9 |UNITED TECHNOLOGIES ORD.........ccccovurnrvirnns .. | 04/03/2020. | Adjustment XXX XXX
92339V 30 8 |VEREIT ORD .. | 12/18/2020. | CORPORATE ACTION. XXX XXX
92556V 10 6 |VIATRIS ORD .. | 11/17/2020. | CORPORATE ACTION. XXX XXX
928881 10 1 |VONTIER ORD <. | . | 10/09/2020. | CORPORATE ACTION. XXX XXX
92927K 10 2 |WABCO HOLDINGS OR ....| C|05/29/2020. | CORPORATE ACTION. XXX 1,725 2033 (307) XXX
94106L 10 9 |WASTE MANAGEMENT ORD........coccomivmerierirns .| 10/20/2020. | ITG INC ) . XXX 1,734 2.165 (431) XXX
94946T 10 6 |WELLCARE HEALTH ORD. .. [ 01/23/2020. | VAMOUS.......covvovverviriissssisiinens X XXX 3,421 3,963 (542) XXX
949746 10 1 |WELLS FARGO ORD v | . | 04/17/2020. | ITG INC N XXX 5515 5.541 (27) XXX
95082P 10 5 |WESCO INTL ORD.....ccoovrvvvrrrrrirrinnnrieaiiennineens .. [ 07/15/2020. | ITG INC 13,000 XXX 552 772 (220) XXX
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT. |.. [ 12/29/2020. | Citigroup Global Markets Inc. NY........... | 2,649.625 XXX 24,032 52171 | ... 41,578 | oo | e 69,717 XXX
969457 10 0 |WILLIAMS ORD - | 12/29/2020. | RBC CAPITAL MARKETS 6,300.000 XXX | s 130,788 | woovvcee 149,436 | ....... 34,821 | oo | e 53,069 XXX
983793 10 0 | XPO LOGISTICS ORD.....oevrvrmrermrrermcrrererrenenes .. [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 13000 XXX 666 1,036 (370) XXX
98919V 10 5 |ZAYO GROUP HOLDINGS ORD.......cccomivrmriinenne .. | 03/10/2020. | CORPORATE ACTION.......covvvvvmrmrcieans | 58.000 XXX 1,905 2.010 (105) XXX
G0177J 10 8 |ALLERGAN ORD .| C| 05/08/2020. | Adjustment XXX | 14,480 | coooovo. 15,867 | ..oo... (157 ) R SR XXX
G4474Y 21 4 | JANUS HENDERSON GROUP ORD..........c.cconuen. C| 07/15/2020. | ITG INC XXX 1,049 1,198 (150) XXX
G47791 10 1 [ TRANE TECHNOLOGIES PLC.......ccocvvvvrrrririrrns C | 03/02/2020. [ VariOUS...........cvvrrirrieiinsiiciieririiniians XXX 1,651 6114 | oo [CRK) ) [ D XXX
G51502 10 5 |JOHNSON CONTROLS INTERNATIONAL ORD... | C | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 53,000 XXX 1,856 2.158 (302) XXX
G54050 10 2 [LAZARD CLAORD........cccoovviimmmrimmriinnriiinriinenes C|03/05/2020. | ITG INC 32000 XXX 1,030 1,279 (248) XXX
G6674U 10 8 |NOVOCURE ORD C|12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... | 4.000 XXX 254 XXX




Annual Statement for the year 2020 of the |OWA M UTUAL I N S U RAN C E CO M PANY

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

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

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss)| (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
H8817H 10 0 | TRANSOCEAN ORD.......cccovvrmirimrirnririninriniiis C|10/20/2020. | ITG INC XXX 1,774 860 914 914 1,774 (1,672)| wovveeenn(1,672) XXX
N59465 10 9 |VIATRIS ORD o | 1111612020 | VAIIOUS vt v vt S 4,700 XXX 4,700 3176 | oo {7 [N [ P 1,52 | oo 4,700 |.. [ L Xxx
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded............covvsivrsiiimssivmssiessiessssessssvessisessin | 1,340,048 XXX | 1,263,572 | oo, 1,429,259 | ... 959,385 | ...oovorcrnne 0.1,133,389 |........ (174,004) | oo 0 1,263,572 | covvrrrrn 0. 76476 | ........ 76,476 | ...121.944 | XXX
9799997. Total - Common Stocks - Part 4 .....1,340,048 XXX | 1,263,572 | oo 1,429,259 | ... 959,385 | ...ooveereen 0.1,133,389 |........ (174,004) [ oo 0 1,263572 | o0 [ 76476 | ........ 76,476 | ...121.944 | XXX
9799998 Total - Common Stocks - Summary Item from Part 5.... e s 140,917 XXX | 112,368 0 112,368 28549 | .....28.549 3576 XXX
9799999. T0tal - COMMON SIOCKS .- --vsvrvv v i | 1,480,966 XXX | 1,375,940 | ..........1,429,259 | ... 959,385 1,133,389 |........ (174,004) [ oo 0| e 1,375,940 [0 | oo 105,025 | ....... 105,025 | ...125519 | XXX
9899999. Total - Preferred and Common Stocks e e | 1,480,966 XXX | 1,375,940 | ..........1,429,259 | ... 959,385 1,133,389 | ..o (174,004) | .. 1,375,940 | o0 [ 105,025 | ...... 105,025 | ... 125519 | XXX
9999999, Total - Bonds, Preferred and COMMON SIOCKS......cvvvvssvssrsvrsnssnssins vt s | 9,824,271 XXX | 9,608,920 | .........9,391,759 | ..... 918,890 1,133,389 |........ (247,500) | .. 9478595 | .0 | . 345,676 | ...... 345,676 | ...327,771 | XXX

9'vi3
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Annual Statement for the year 2020 of the |0WA M UTUAL I N S U RAN C E CO M PANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B/A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
384802 AE 4 |WW GRAINGERINC.......cocomvrririrarirnns .. | 03/09/2020 | JP MORGAN SECURITIES LLC.............. 10/13/2020 | MARKETAXESS CORPORATION 85,000 86,313 89,046 | ..ovvvnnvn. 86,157 | .oovvreerrcririees | cerrreeriens (R115) ) T ISR (186) | vverrercene [ ereeerveerienins | v 2,889 | ... 2,889 | ... 1,000 | oo 66
531229 12 8 |LIBERTY MEDIARTS....ccccovrmiirervirrcirnns .. | 05/28/2020 [ VAIOUS........vvrrrvrerrririrerieireriesiseeseninines 06/04/2020 | Various................... 8 | s | e | e | e | e | e | e (01 URORORURTOTIURS IFORUOTOTROOPR IURPOTRROON 0
OCCIDENTAL PETROLEUM
674599 16 2 |CORPORATION 07/06/2020 | VAIIOUS........courvvererrercrineeireiseerisssseenseees 09/17/2020 | AQJUSEMENL........ooverirreiieeiieeieeieenae 70
872590 11 2 | T MOBILE US SUBSRTS 06/24/2020 | VaIIOUS........oucvemrerrrircrirererreserieserienienes 07/22/2020 [ ITG INC....oovvrrvrerrircereriesrierienineens 106 1
915338 AB 6 |UPJOHN INC 06/17/2020 | GOLDMAN 10/13/2020 | J> MORGAN SECURITIES LLC 50,000 49,890 51,174 ..49,897
92826C  AD 4 |VISAINC . 03/16/2020 | BANC OF AMERICA/FIXED INCOME...... 10/13/2020 | JP MORGAN SECURITIES LLC 50,000 53,270 .56,064
3899999. Total - Bonds - Industrial and Miscellaneous.... ....189,473
8399998. Total - Bonds ...189,473
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
APARTMENT INVST MGT CL A REIT
03748R 75 4 |ORD 11/13/2020 | Not Available..........c.ooeveeerieernerircrineiens 12/01/2020 | Various................... 11.000 341 341 341
03966V 10 7 |ARCONIC ORD......covvvrrererrririrerirernins 04/01/2020 | VarIOUS. ......ccovvvrreririnrieiinieieisssiesiesissenes 07/15/2020 | ITG INC....cvvvvrrrriciieiieineiesssissienene 31.750 669 507 669
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT 09/30/2020 | Various 12/29/2020 | UBS SECURITIES LLC 500.000 4,414 5,226 4,414
29273V 10 0 |ENERGY TRANSFER UNT . 09/30/2020 | WELLS FARGO SECURITIES 12/29/2020 | UBS SECURITIES LLC 566.000 3,170 3,498 3,170
452907 10 8 |IMMUNOMEDICS ORD.........cocconirrerinnes 07/15/2020 | ITG INC 10/23/2020 | CORPORATE ACTION 64.000 2,634 5,632 2,634
49456B 10 1 |KINDER MORGAN CL P ORD 09/30/2020 | Citigroup Global Markets Inc. NY............. 12/29/2020 | Citigroup Global Markets Inc. NY 200.000 2,506 2,725 2,506
539183 10 3 |LIVONGO HEALTH ORD . 07/15/2020 | ITG INC 10/30/2020 | AJUSEMENL........cvvvmvirrircireierieerierienes 16.000 1,700 1,767 1,700
55336V 10 0 |MPLX COM UNT.....ocoomirimrrmerierineiriniis .. | 09/30/2020 | MORGAN STANLEY CO.......ccooorvrrrrmrinrns 12/29/2020 | RBC CAPITAL MARKETS........cccoovvvmmrires | corvrens 1,100.000 | ..cooovvreneee 17,726 | oo 23,609 | oo 17,726
554382 10 1 |MACERICH REIT ORD.......ccccoovurirmrurnnnne .. | 05/12/2020 | CORPORATE ACTION......ccovtrvrerirrernes 10/20/2020 [ ITG INC.....ooverirrricrieriseiieeieniiens 2.000 15 14 15
MAGELLAN MIDSTREAM PARTNERS
559080 10 6 |UNT 09/30/2020 | MORGAN STANLEY CO......cccovvrervvrirrerne 12/29/2020 | UBS SECURITIES LLC 850.000 29,742 35,961 | o 29,742
57665R 10 6 |MATCH GROUP ORD. 04/17/2020 | ITG INC 06/30/2020 | Various 14.000 1,125 1,167 1,125
69047Q 10 2 |OVINTIV ORD 01/27/2020 | GOLDMAN 10/20/2020 [ ITG INC....oovvvirrrieirnrieiseieierssienines 30.000 1,621 287 1,621
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT....... .. | 09/30/2020 | RBC CAPITAL MARKETS 12/29/2020 | UBS SECURITIES LLC 500.000 11,774 A3176 | e 11,774
726503 10 5 |PLAINS ALL AMERICAN PIPELINE UNT |.. | 09/30/2020 | J.P. MORGAN SECURITIES LL 12/29/2020 | UBS SECURITIES LLC 600.000 3,626 3,626
72651A 20 7 |PLAINS GP HOLDINGS CLA ORD......... .. | 09/30/2020 | J.P. MORGAN SECURITIES LLC... 12/29/2020 | UBS SECURITIES LLC 500.000 3,101 3,101
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT... | .. | 09/30/2020 | WELLS FARGO SECURITIES.... 12/29/2020 | UBS SECURITIES LLC 13,910 13,910
87612G 10 1 | TARGA RESOURCES ORD.... 09/30/2020 | WELLS FARGO SECURITIES 12/29/2020 | RBC CAPITAL MARKETS .10,164 .10,164
G6674U 10 8 |NOVOCURE ORD . | C| 10/20/2020 | ITG INC 12/15/2020 | CITIGROUP GLOBAL MARKETS INC..... 4,132 4,132
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........ccooiiiiiiisiininiissssisnisiians v ....112,368 ....112,368
9799998. Total - Common Stock: cnenn 112,368 | . cnennn 112,368 .
9899999. Total - Preferred and COMMON SHOCKS. ..........c.ccciiveiiiiiiieiieiies eveeisetitete sttt ettt b e e ss s s e s s s essee s ess s e b s s s ebese et esses et ssessebesa st ess s eb st essebsssesesssssesnsessesssssnsesssnsesnsenssnsesssnsnses | everesses 112,368 | .o 140,917 | oo 112,368 0 0 (U (U I (U 0 . 28,549 | ... 28,549 | ....... 3,576 | .o 0
9999999. Total - Bonds, Preferred and Common Stocks.......... 301,841 337,283 301,366 (1] IO (CY6) ) E— {1 ] OO (U6 ) — {1 [ 0] ... 35917 | ... 35917 | ... 6,152 | ......... 477
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number | NAIC Valuation Method| Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
46226@ 10 9 |IOWA AMERICAN INSURANCE COMPANY. ‘ ............ | 31577.......... 42-1019089...... 8bi NO | | e 8,814,735 | .o | e 1,000,000.000 | ....covoniieiiniinens 100.0
1199999. Total - Common Stocks - U.S. Property AN CASUAIY INSUIET........ ...tttk h0E b oL E 0L f L E L E 0Lk 0 e 8,814,735 XXX XXX
1899999. Total - CoMMON StOCKS. ........vvireriiriiriiisiisrisci s 0 8,814,735 XXX XXX
1999999. Total - Preferred and Common Stock 0 8,814,735 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted $.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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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

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



Annual Statement for the year 2020 of the IOWA MUTUAL |NSU RANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value $.....5,875  Book/Adjusted Carrying Value §$.....5,875
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
A e 0 1B 0 10 0
D e 0 TE e 0
2 R 0
B s 0
.............................. 0
.............................. 0
OO OO SO OO 0

E25
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
4 5

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

General Interrogatories:

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

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

NONE

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
FIRST CENTRAL STATE BANK DEWItt, OWAL ....ooevvveeeevviesieeesie s | sossenens (2,200,619) | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX 8,226 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 (2,192,393) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (2,192,393) | XXX
0599999. Total Cash XXX | XXX 0 0 (2,192,393) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (2,764,739) | 4. April (1,810,811) | 7. July (3,807,990) | 10. October (2,954,301)
2. February. (376,325) | 5. May. (2,277,240) | 8. August. (6,796,408) [ 11. November. (1,798,791)
3. March (1,238,948) | 6. June (1,449,386) | 9. September. (5,351,456) | 12. December. (2,192,393)
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Annual Statement for the year 2020 of the |0WA M UTUAL I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year|
All Other Money Market Mutual Funds
316175 10 8 |FIDELITY IMM:GOVT I... 12/31/2020 0.010 11,351,685
60934N 20 3 |FEDERATED HRMS PO IS 02/18/2014 0.070 3
8699999. Total - All Other MOney Market MULUAI FUNDS...............ucuiiiiimieiiiisiiiss st 11,351,688
8899999. Total - Cash Equivalents 11,351,688
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C o D e 0

8¢d
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Annual Statement for the year 2020 of the IOWA M UTUAL |NSU RAN C E COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMAL. e dAL | s | bbbt | fenteb sttt | cerenb ettt nes | nebiesb et et | ettt
2. AIASKAL e A s | e | bttt eniees | eerient e enies | erers
30 ANZONA. s A | s | e bbb | Sbesi ettt ees | ettt | ereres
4, ATKANSES.......vereiernree AR | it [ e | eernes et neies | seenees st enes | ferent et | neereri et
5. CalifOrNIA. .ol OA | s [ et | enienbne et | cberen e | s
6. €O0l0rad0......eevrverrerriereneeOO i | et | Shiess et ees | ettt | ereres
7. ConNECHCUL......cvevvrerriricirnines CT | irerivrire | ettt | Hheetser bbbt | eetenb ettt sbnes | nebienb et en bbb | bbbt
8. DElaWare. ... DE | it [ et | sttt | cererinni st enes | cerenes
9. District of COIUMDIA. ........cveveereedDC [ s | oottt | cbiesbnte sttt ees | nebent et | eriaes
10, FIOMAA oL | s [ o | s
110 GBOMGIA.vevvuerreeieriererrrreree OA | it [ et | s
12, HAWAITL ..o dHE | s [ s | s
13, 1dAN0 e D | s [ b | s
T4, TNOIS....ooeceeiceriernnecren L | et [ s | s
15, INGIANA....coocviccrreeeeenIN | s | s | s
16. lowa Property @and Casualty............ccoueveuiirimrieiireesceeieesseeesesseeesesseseseensenen | coeees 2,100,072 | .coovveirne 2,110,500
17, KaANSAS ..o K | it [ bt | s
18, KENTUCKY. ... Y | s | sttt enne | fetsensee et en e r st nnenren | neteesensenen et s enetneaanrens | cereias
19, LOUISIANG. ...l LA it | o | sttt | cherieni st | errees
20, MaINE....overierrrrrerereeendME | s | o | s
210 MAIYIANG. ..M [ i | ottt ettt ensent | suessesetansessesessntensensenas | essensessenstessesessnsentenas | neienes
22, MASSACHUSEES. ..o A | s | oo | st | s | e
23, MIChIgaN. ... M e | ettt nnnne | 2ieees
24, MINNESOtA. ..o N s | s | et | ceene et nes | cerenes
25. M IDDIoevvereeereererenrenensetMIS | it [ bbbt | ettt | Heaenbi ettt | e
26, MISSOUI. ..ot MO | s | e | s
27, MONEANA. ..o T i | e | sttt | cererinni et enines | srbees
28, NEDIaSKa......c.covveireerniere el NE | s | o | st | s | v
29.  Nevada ANV | s | sttt | frenter ettt | cererieni et nenines | srrnes
30.  New Hampshire........cccoevivvvrennee INH e | bbbttt b s | etsebetb s en et tes | serersen st en et ene st ensennes | cresserntnsi e et nnene | entere e
310 NBW JBISEY . N e | ettt s et ensent | saessessntensesseses st ensensetas | esseniesnesntenaes et neentenas | nreenes
32, NEW MEXICO......cvuriricccienenctd NV [ i [ s | eresesb et | s | e
33 NEW YOTK.eieicrricrrereneendNY s | oo | Shte bbbt | ettt s | resieni ettt | ettt
34, NOI CaroliNg......cveveererereeertNC | iiiiiiiirs | ottt | sttt | cerensenies st nensnes | sebnes
35.  North Dakota e | s | feres ceveeeenen | s
36.  Ohio B.... | Property and Casualty. 2,747,531 3,079,047 | oo | e
37, OKIENOMA. ..o dOK | s | ot | st | cererinne ettt nenines | sereres
38.  Oregon... LOR | s | s | e | s | s
39.  Pennsylvania.........ccccooerrrninnnne PA | s | ettt ssess et entestesnnnns | fetaniesiesnesntantensesnents | erseentessestessneantessessetnes | sesessesnsansessetansensesaesanen | ceeesensesneente s et neentenae
40, RhOGE ISIANG.......coveerieivirieecd R i | bbbt | shesien bt | eeeeni et | ebeees
41.  South Carolina... SC | et | et | Srenternn sttt enes | cererien et nenines | eereees
42, SOUtN DAKOIA.....vvveirrrrieiercr e SD | s | et | Hhentes ettt enes | aeresb et bnes | nessent ettt | ettt
A3, TEMNESSEE......uvevecreerenrererrreet TN | iiiiiiiiis | ottt | sttt | cererinne et nenines | eereres
A4, TEXAS..oueeerienieereseniseisessensines DK [ ciririiiniis | ettt | Shiesbs ettt | eeeten et | srbins
45, ULAN.ccrcenceedUT i s | chtsena sttt | frers et esnnnes | neressnes st enns | erbiees et
4B, VEIMONE.....iiiivirieeriirerieen VT | s | ot | sttt ettt | cerensnies st nensnes | sebnes
47.  Virginia... SVA | e | ettt ennenrens | seressetantessesnneetententesnees | cientesnesseenenansessneaneesnenas | erees
48, WAShINGON. ..o e WA | s | et | Hhtts sttt nes | eebee bbbt n b nes | nesienb ettt | ettt
49, WESEVIFGINIA. ..ot WV i | ettt st s s st ensense | suessessesassessesnssnsansassesns | essensesnesssessessesnsansesas | nesenes
50.  Wisconsin e WE e s | erbene ettt | et | ceenes
510 WYOMING. oo WY i | oottt s ettt essessebnsnnne | sessessesssesesassessesnsensasns | sesesnssensessesantessessesnaas | esseereaassesserneesennensetns | nesansesneeentees et eaentennees
52, AMETICAN SAMOG......corevirrierrerrsdAS | iiiiiiiirs | et | sttt | bbbt nenines | sebnes
53, GBUAM..ceciericricenerisrinereensssOU [ i it | sheesri ettt | ettt | crries
B4, PUBHO RICO......oueveiirriirienrnedPR | i st sens | chtseeisse s s st sseees | fressiesst sttt sssentes | neeessess et ennns | crbiesti et
55, US VIFGIN ISIANGS.......ceeevrirreee VI | i | oottt ensenn | suessessesassessessssnesnssensenns | ossessesessssnsssnsesesansesses | neseees
56.  Northern Mariana ISIandS..........MP | .o..coiiis | oo | st bt | cererinne et enenes | srrees
57, €aANAA. ... dOAN s | oot | ceter sttt nes | eeteeb et ranes | resiens ettt | eraent e
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59. XXX 2,747,531 | oo 3,079,047 | .coovvverinee 2,100,072 | .ooovvrevrrrne 2,110,500
DETAILS OF WRITE-INS
B80T, i | e | s | i
BB02. vttt | e | e R | cries
5803. .. cee | et | R | eees
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVe)......cvurrecreerireirens XXX XXX 0 0 0 0
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