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Annual Statement for the year 2020 of the W"—SON MUTUAL INSURANCE COM PANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

Amount

1 2

Percentage

of Column 1
Line 13

3

Amount

4 5
Securities Lending Total
Reinvested (Col. 3 +4)
Collateral Amount Amount

6
Percentage
of Column 5

Line 13

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. Governments....

1.02 All Other GOVEIMMENLS........c.veuurereerereeeeneeseeeeseessseseseeseesssesessesssens
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.............
1.04 U.S. Political Subdivisions of States, Territories and

P0ssessions, GUAraNtEed..............cueveeivererievsieeieiereee e

1.05 U.S. Special Revenue and Special Assessment Obligations,

etc., Non-Guaranteed...........
1.06 Industrial and Miscellaneous
1.07 Hybrid SECUMHES. ......cvureeeeecerrereiecenere ettt
1.08 Parent, Subsidiaries and Affiliates....

1.09 SVO Identified FUNAS..........ccoooiriiiriiinresceis

1.10 Unaffiliated Bank Loans
1.11 Total Long-Term Bonds

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

2.01 Industrial and Misc. (Unaffiliated).........ccorerrurrneeneneeincreieees
2.02 Parent, Subsidiaries and Affiliates
2.03 Total Preferred Stock

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

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
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

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

Real Estate (Schedule A):

5.01 Properties Occupied by Company............
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale..........ccovivivieieiscineeieseese s
5.04 Total Real Estate

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

6.01 Cash (Schedule E, Part 1).......cccocoveureeienneeiessseesssee e
6.02 Cash Equivalents (Schedule E, Part 2)
6.03 Short-Term Investments (Schedule DA)..........c.cccvvveivnennes

6.04 Total Cash, Cash Equivalents, and Short-Term Investments............

CONrACE LOBNS........ouiuirireiieeseesecs et sesseen
Derivatives (SChedule DB)..........c.ccceierieieriersessiese s sseseas
Other Invested Assets (Schedule BA).........cccceeerinrveeiseresese e

. Receivables for SECUMEIES..........ccviveverrricieiiee s
. Securities Lending (Schedule DL, Part 1)........cc.cccvevereierneeneseressesennns
. Other Invested Assets (Page 2, LiNe 11)....covevereneeveieieesee e

. Total INVEStEd ASSEES......cviieieiieisisie s

15,636,338
14,792,164

1,108,658 1.9

.1,108,658 |..

ceeennn 15,636,338 ..
............ 14,792,164

..1,108,658 1.9

.............. 6,858,973
.............. 1,813,898

.............. 6,858,973
.............. 1,813,898

3,985,768

3,937,005

3,937,005

3,985,768

3,937,005

3,937,005
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Annual Statement for the year 2020 of the W"—SON MUTUAL INSURANCE COM PANY
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 4,410,489
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 23,498
5. Deduct amounts received on disposals, Part 3, COIUMN 15..........cciiiic et s s bbb bbb bbbttt 254,685
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 190,716

8.2 Totals, Part 3, COIUMN O.....ooviueiiieieierieeeis ittt 2,818 193,534
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 3,985,768
10.  Deduct total NONAAMIEA @MOUNS............rveeuriirriiieeisresieeeseeseesesssess st 48,768
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 3,937,000

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 W"—SON MUTUAL INSURANCE COM PANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PHION YEAI..........c.cuiiveiicieiietiee ettt bbbt bbbt b bbb s bbbt s bbbt b
2. 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 118,290

2,834,260

118,290

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........coieiieicieisetese sttt bbbt s sttt s bbb ann
3.2 Totals, Part 3, COIUMN 12.......oiiiieeieicieiseese sttt sttt ien

4. ACCIUAI OF QISCOUNL.......oveceeerisreeeiieeise ettt R84 R E R
5. 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 (56,740)
5.2 Totals, Part 3, COIUMN O.......ooiuiiiiieieiiereiieeresi st

(56,740)

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

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 TOtalS, Part 1, COIUMN 17 ..ottt bbb bbb
9.2 Totals, Part 3, COIUMN T4.......coiiireieese ettt bbb

10. 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

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........ccocirerieriirerierieieesie ettt st esss et b st s sananes
12, Deduct total NONAAMILEA @MOUNLS..........c.ovuirieiieririeieissieie sttt s s s e E Rt

13. Statement value at end of current period (LINE 11 MINUS LINE 12)........veieiiiieieicieeesce ettt s sttt b bbb s et st b nen e

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

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

2,895,810

2,895,810

45,809,935

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

7,193,432

Accrual of discount

25311

Eal N

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

8,954

1,285,958
637,146

1,932,058

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

59,006

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

6,861,119

Deduct amortization of premium

255,926

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15......
8.2 Part2, Section 1, Column 19.
8.3 Part2, Section 2, Column 16.
84 Part 4, COIUMN 15......oouiiriiieeiieeriesei s bR

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14......
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14. 9,365
94 Partd, COUMN 13.. ..ot ssss sttt . 730,093

739,458

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........c.cvveueieicieisieeeieese et esesss s

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10)..........ccevviieririirerieieiiesie ettt bbb sensaes

47,163,239

12, Deduct total NONAAMILEEA MOUNLS...........c.ccviveieicieec ettt ettt st a e e bbb e s bbb s b b s e s e be bt s bt es s bt n s s s ses s st st ent st

13. Statement value at end of current period (LINE 11 MINUS LINE 12)........viiciiiieeieicieeese ettt sttt st es b s e sae sttt n e

47,163,239

Si03



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

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovvvevcrrvces | worvevvrneerrecienenns 1,108,658 | ....oovrvirrirnens 1,126,838 | ..o 1,048,537 | ..ovverrreriienns 1,087,924
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....oieeisiesncssiens | e 1,108,658 | .ovovesierirrinnenns 1,126,838 | .o 1,048,537 | oo 1,087,924
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TS | e 465,763 | oo 495585 | ..o 481,409 | .o 450,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS....cooieeiiiesieeeieieies | e 2,161,307 | oo 2,291,253 | oo 2,300,912 | v 2,100,000
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........... 15,636,338
Industrial and Miscellaneous, 8. United States... 13,642,630
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada........ 217,267
and Hybrid Securities (Unaffiliated) 10. Other Countries ....932,267
11. Totals....cco.e... 14,792,164
Parent, Subsidiaries and Affiliates 12, TOtAIS. ..o | i | oo
13. Total Bonds......ooueresmsmssssnnans | covveenerriinenines 34,164,231
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 12,768,918 | oo 12,768,918 | oo 7,402,830
Industrial and Miscellaneous (Unaffiliated) 21, CaNAdA......ceeeeeeies | e 6,961 | oo 6,961 | oo 2,814
22. Other Countries. .......couveerreen | wererrenseenrerssneenns 223,130 | v 223,130 | oo 129,065
23, TOtalS..c.eoereecreerrescresenessnees | cevesnisssnesenenns 12,999,008 | ..oooovvvvcrenens 12,999,008 | ....oovvevcrinciir 7,534,709
Parent, Subsidiaries and Affiliates 24, TORAIS....ooocveeerrreercessiissririssnies | crnneesisessssssesssnne e | eesrerssnesssnessssssnnsensssnnens | conseenessssns e
25. Total Common Stocks......... | ccooeverrrrnnnen. 12,999,008 | .......coone..... 12,999,008 | ..ccovvvvvvvererr 7,534,709
26. Total StoCKS..ouuurusmmmsmsnssssnsns | covvvreinariennienns 12,999,008 | ...ooovvverrennnens 12,999,008 | ...oovvevvrrnrirenna 7,534,709
27. Total Bonds and Stocks...... | .....ccccvvrnnnns 47,163,239 | ..o 49,707,422 | oo 42,360,887
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Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM 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)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

......................... 3.2
......................... 0.0
......................... 0.0

......................... 4.3
......................... 0.0
......................... 0.0

21

22
23
24
25
26
2.7

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 W"—SON MUTUAL |NSURANCE 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... 1,404,842 |.... 6,666,833 ..4,241,632 522,136 ...604,753 XXX.. ....13,440,197 |.. .39.3 .13,956,175 |.... 41.7 ...12,576,514 863,683

................. 179,984

................. 473,814

................. 378,548

217,267

................. 102,354

.......... XXX

XXX

XXX

XXX
XXX

............... 1,080,187

............... 1,351,967

XXX

15,036,362

XXX
XXX
XXX
XXX
XXX
XXX

XXX

XXX
XXX..

Unaffiliated Bank Loans
10.1 NAIC 1

10.2 NAIC 2
10.3 NAIC 3
10.4 NAIC4

10.5 NAIC5
10.6 NAIC6
10.7 Totals
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Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM PANY

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total

Publicly Traded

12
Total
Privately Placed (a)

111
11.2
113
11.4
115
11.6
1.7
11.8

Total Bonds Current Year

..... 4,357,501
179,984

............. 16,103,197
................. 473,814

............. 10,292,343
................. 378,548

................. 754,000
................. 102,354

............. 32,812,263
1,351,96

7
.0

31,948,580
1,351,967

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

121
12.2
12.3
12.4
125
12.6
12.7
12.8

Total Bonds Prior Year

............. 15,892,862
..330,028

............. 11,231,434

429,990 |..

............... 1,575,053

................. 498,064

...320,168 | ...

32,357,448
1,080,187

..30,849,609

..1,080,187 |..

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

. 1,575,053
......................... 4.7

. ...818,232
......................... 2.4

131
132
133
134
135
13.6
13.7
138
13.9

Total Publicly Traded Bonds

..... 4,283,650
..179,984

............. 15,970,038
473,814

............... 1,305,222
...217,267

................. 545,774
................. 102,354

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

............. 16,443,852
..49.4
481

14.1
14.2
143
14.4
14.5
14.6
14.7
14.8
14.9

Total Privately Placed Bonds

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

.......... 73,851
..8.6
................ 0.2

................. 133,159
..15.4
......................... 0.4

................. 448,446
..51.9
......................... 1.3

................. 863,683

......................... 2.5

.100.0 |..

................. 863,683
....100.0

Includes $.....710,917 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
...168,213 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.
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 $.....273,170 current year of bonds with Z designations and $..
Includes §.......... 0 current year of bonds with 5GI designations, §..........

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

..0; NAIC2§........

0; NAIC3S....

0; NAIC4S...... 0;

NAIC5S........ ;

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




Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM PANY

SCHEDULE D - PART 1A - SECTION 2

ed December 31

Distribution by Type

1 Year
or Less

Maturity Distribution of All Bonds Own
1 2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Over 20

Years

Total
Current Year

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10

% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

1.01
1.02
1.03
1.04
1.05

U.S. Governments

Issuer Obligations

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

361,919

....416,058
.169,560

777,977
..330,681

1,005,303
..421,850

777,977

..330,681

2.01
2.02
2.03
2.04
2.05

3.01
3.02
3.03
3.04
3.05

80IS

4.01
4.02
4.03
4.04
4.05

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

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

5.01
5.02
5.03
5.04
5.05

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

.350,140 | ...

...271,105

.350,140

.357,313

.350,140 |.

.............. 7,456,924

............ 15,636,338

............ 14,034,248

............ 15,636,338

6.01
6.02
6.03
6.04
6.05

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

1,076,998
1,625,527

.............. 3,128,537
...2,687,632

.............. 3,141,710

...3,807,956

.............. 2,975,771
...2,571,433 |.

................. 152,766

116,199

7,140,647

............ 14,792,164

............ 15,036,362

............ 13,928,481

863,683

7.01
7.02
7.03
7.04
7.05

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

8.01
8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
Affiliated Bank Loans - Issued......................

Affiliated Bank Loans - Acquired...




Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM 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

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

901

Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10.01
10.02
10.03

Unaffiliated Bank Loans

Unaffiliated Bank Loans - Issued...
Unaffiliated Bank Loans - Acquired...
TOtAIS. ...ttt

.0

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cccccvveirerennnn.
Affiliated Bank LOANS..........c.ccovveiieieieiesiiee s
Unaffiliated Bank LOANS...........cceveuirriveieiniieieeiseee e neinens

1,242,807 |.cocvviinnn 848,941
279,682 1,414

22,512,680
...5,485,241
3,128,537

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

60IS

12.
12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations

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

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Line 12.08 as @ % 0f COl. 9.......coviiiiiiiieeicce s

1,050,103 |..ocvviicinn 776,175 | .......... ), 9,9, GO R XXX
................. 518,195 | ooiiiinenn82,057 | i XX e XK

153,218
660,676

1,575,053 | 818,232
........................ 47 |24

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBlIgAtioNS.......c.cvuiveiricicieice e
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified FUNAS........cocurivereiiicreeeeee s

Affiliated Bank Loans
Unaffiliated Bank Loans

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

10,608,568 |.............. 7,220,872 | ..o 1,242,807 |.coocovrnne 640,714 | .......... XXX [ s 21,917,962
2,917,514 |...cocceec. 1,102,799
.1,076,998 | ... 1,898,773 |.

.279,682 5,485,241

2,975,771

...................... 64.2 |............19,568,457

5,865,799
2,990,947

16,443,852 |............ 10,222,445 |.............. 1,522,489

L2307 .46
029.9 | s 4.5

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

SVO Identified Funds..........cccooveerrirnnnne

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

Line 14.08 as a % of Col. 7.......
Line 14.08 as a % of Line 11.08, Col. 7, Section 11

.......... XXX e 162,766
234,895 | 7453 |. v XKX ..116,199

........................ 04 |.......1563,218

0.3 |... ..660,676

..448,446 ..208,227
241 ... 0.
...... 0.6 | o0,
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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 Wl LSON M UTUAL |NSU RANCE COM 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 PrOr YEAI..........cccciiicriicceie e

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUNL.......ovecviieiciie ettt ettt bttt b s b s s st bbbt n s st n s se et snsenans

4. Unrealized valuation iNCrEASE (ABCTEASE)..........rurrrrerirrireerreeeeereesesessesessesssssssesessessssssessessessssssessesssssssssassessssssessesssssnsansns

5. Total gain (I0SS) ON QISPOSAIS..........cuurerereerieireiseeeeteise st asses et ee et e ss sttt b bbbt enes

6. Deduct consideration received on disposals

7. Deduct amortization of premium

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

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

.......................................................... 2,526,291

26,121,730

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-8-T+8-9)..........cccceverrrererieereiesseeseiesesiesesiens | eriessssssssess s sses s es s ssessssnens 3,809,433 | oo 0 | oo 3,809,433 | oo 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 (Line 10 MINUS LINE 11).......cviueieeiciiieeieiiisie ettt isssssssesssssssessssssessesas | sosssssesssssssesssssssessesssssssessssssssnsassessnsnens 3,809,433 | oo 0 ] o 3,809,433 | oot 0
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Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM PANY

SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
1 2 Location 5 6 7 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
Home Office Building Land and IMprovements..........couueeressmiesisessssessessssssssnenens | ........... ‘ Sheboygan.........ccoouwrniinn |WI ...... | 01/01/1986. | 10/08/2019. 7,131,204 3,985,768 3,937,000 | oo 190,716 [ i [ | cneseesssniensd (190,716) | ... 145,339
0599999. Total - Properties Held for Sale.........c..ccoiiiiiiiiiisssiciens 7,131,204 3,985,768 3,937,000 .(190,716) | ........ 0 0 145,339
0699999. Totals 7,131,204 3,985,768 3,937,000 ..(190,716) | ........ 0 0 145,339

103
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Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM PANY

SCHEDULE A - PART 2

Description of Property

Location

Showing all Real Estate ACQUIRED and Additions Made During the Year
4

2

City

3

State

Date
Acquired

5

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

NONE




Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM PANY

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, IncIudlng Payments During the Final Year on "Sales under Contract"

€03

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment |  Change in inB.JA.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B.JA.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
Farm house 5521 S Business Drive .46 acres land.... . | 08/06/2020. | Shawn P. Theis. (1,636)
Farm house 5523 S Business Drive 4.54 acres land.. | Sheboygan... . | 08/06/2020. | Shawn P. Theis. (1,182)
0199999. Total - Property DISPOSE...........iiuiiiiiiiiiiiiiisiciienisi s 228,666 2,818 0 0 (2,818) 0 0
0399999. Totals 228,666 2,818 0 0 (2,818) 0 0
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Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EOS5, E06
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Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM PANY

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

SCHEDULE BA - PART 1

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC.......... | .ccoc... Philadelphia.............. PA...... Aberdeen Asset Management INC.........ccvcreiens | vorvvirernrineens 08/2412017 | ..oceevevee | v 1,358,589 | ........... 1,387,481 | ......... 1,387,481 | ......... (29,365) [ ..vvvvrrvrerririrens | ervererineirnnnnies | e | | e 58,257 | oveeverereeeeeieieeras | e 0.130
Crescenta Senior Secured Floating Rate Fund............ | ......... DOVEr..oooeivcieieicenn DE...... Crescent Capital Group LP..........ccoovrvrirnnnnee. 05/01/2007] .....vovee | corveeenn 1,475,671 | oo 1,508,329 | ......... 1,508,329 | .........(27,375) | ... . 60,033 | .o | e 0.940
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated...........c..cccoveenee 2,834,260 2,895,810 2,895,810 | .........(56,740) | .... .. L0 118,290 | .oovvverrrin. 0 XXX
4899999. Subtotal - Unaffiliated 2,834,260 2,895,810 2,895,810 | ...ccoe. (56,740) | ...ovovriniin 0 [ oo, 0 | s 0 [ oo (V) [ 118,290 | oo 0 XXX
5099999. Total 2,834,260 2,895,810 | ......... 2,895,810 | ......... (56,740) | ...vvvrvrrirne (11 (VI I (1 (V1 I 118,290 | ovvvrrercererinna 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
TA 0 TB ot 0 1C e 0 1D 0 1E s 0 TF e 0 16 0
2A 0 2B e 0 2C s 0
A 0 3B e 0 3C 0
AA 0 AB e 0 AC e 0
BA 0 BB s 0 5C e 0
B s 0
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Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM 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 | oo | wereereeeeieeeeneineiseeeseinseeens | eereensessssseesennees 58,257 | ceeeeeeeeeieeeeeereieeeeninnens | cereenneeend 0.130
Crescenta Senior Secured Floating Rate Fund Dover, DE Crescent Capital Group LP. 05/01/2007. | ..oovoevvnvins | s | v 60,033 |.......... 0.940
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated 118,290 XXX
4899999. SUbLOtAl = UNGMfIIAIEH. ...........coveveieiieieiiieie ettt enaene enseniesnsanes L0 ... 118,290 . 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] [ 118,290 | oo 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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Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM PANY

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
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 FR 4 |UNITED STATES TREASURY ...116.846 64,563 55,255 .58,624 649 | ..o (820) [ evrnvrerrereeens | eevrveiernniseienines [ 2.375 |...... 0.698 |JJ....... 11/04/2015. | 01/15/2025.
912828 PP 9 |UNITED STATES TREASURY. ...100.023 59,530 59,516 60,724 699 [ .o (G170 ) [T USRI PPN 1.125 |...... 0.098 | JJ....... 06/14/2013. | 01/15/2021.
912828 Q6 0 |UNITED STATES TREASURY... ...100.346 60,634 60,425 60,454 710 [ e (100) | veveerreireireees [ eerererineiserieenes [ e 0.125 | ....(0.050) | AO...... 06/08/2017. | 04/15/2021.
912828 QV 5 |UNITED STATES TREASURY... ...101.301 234,064 231,058 240,742 2,712 LT [T URRURURTORIOR BRSO 0.625 |...... 0.705 | JJ....... 11/23/2011. | 07/15/2021.
912828 TE 0 |UNITED STATES TREASURY. ...103.092 110,894 107,568 107,709 1,264 (B | e [ s [ 0.125 |...... 0.094 | JJ....... 01/28/2015. | 07/15/2022.
912828 UH 1 |UNITED STATES TREASURY... ...103.878 111,323 107,167 108,006 1,258 452 | e [ [ 0.125 |...... 0.595 | JJ....... 08/06/2013. | 01/15/2023.
912828 X3 9 |UNITED STATES TREASURY... ...102.098 32,794 32,120 32,154 377 (26) | v [ s [ 0.125 |...... 0.037 |AO...... 06/08/2017. | 04/15/2022.
912828 XL 9 |UNITED STATES TREASURY ...109.827 120,315 109,550 109,564 1,286 ()] IR [T RPN 0.375 |...... 0.370 |JJ....... 05/16/2016. | 07/15/2025.
0199999. U.S. Government - Issuer Obligation XXX 794,117 762,659 777,977 8,954 | .o, (919) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36179T 4P 7 | G2 MAB330 - RMBS.......oiiirieriierenieierienieseseesssissessessssssssesssssissensns | cevene | oo | aeennersnd A11A i | 96,074 |...107.632 101,069 93,902 .95,733 S| TSRO [OOSR VPP 4.000 |...... 2.974 |MON... 07/25/2018. | 07/20/2048.
36213N  HJ 8 [GN 559233 - RMBS......cooiiiiriniiieiisiiisinsississnissssnsssssessnsssesnssssssssssssnenns | wonnne | | oonveennns A11A | 242,931 |...100.125 231,652 231,363 234,948 )] IR [TORRRN FIR 7.400 |...... 6.903 | MON... 04/18/2002. | 04/15/2032.
0299999. U.S. Government - Residential Mortgage-Backed Securities . 339,005 XXX 332,721 325,265 330,681 0 ...(560) 0 0 XXX XXX XXX XXX XXX
0599999.  TOtal - U.S. GOVEIMMENE......oritiieseiseiesesiiseiseste ettt | crnnisnesas 1,048,537 XXX | s 1,126,838 1,087,924 1,108,658 8,954 | .. (1,480) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & Pc (Direct and Guaranteed) - Issuer Obligation:
13063B 4N 9 | CALIFORNIA ST.....iiiiiiiciieiineiieeiseesiesssesises e sssssesssesssssinns | eeeens 2|1.CFE i | oo 169,622 |...110.519 165,779 150,000 159,076 | oo [ e (3,902) [ oo | e | e 5.000 |...... 2.224 03/29/2018. | 10/01/2027.
13063B  PX 4 | CALIFORNIA ST.....ooiiiiiiiiiniiieienieieiiessiessesssesssisssssessesssesssnsens | oevees 2| 1.CFE s | i 99,394 |...103.344 103,344 100,000 .99,488 14 | s [ [ 5.000 |...... 5.040 07/24/2013. | 10/01/2041.
13063C ZY 9 |CALIFORNIA ST. SD.. 2 ...162,393 |...116.090 174,135 150,000 157,199 | oo [ v (1,149) | oo | e | e 4.000 |...... 3.070 03/10/2016. | 09/01/2032.
57582R  G3 4 | MASSACHUSETTS (COMMONWEALTH OF).....ccooivnivinminminnninnnnsnrnnes | wvnnee | | vnreene 1,2 50,000 |...104.654 52,327 50,000 50,000 | v | | s | | oo 2514 |.... 2.514 06/26/2020. | 07/01/2041.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............ccovrirrioisiierieisssssieissessi s B 481,409 XXX 495,585 450,000 465,763 (U [ (5,038) 0 0 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)...........uuuiiiiiiiiriniiisiiinnisisisrissssssiessisssenees | coeveenesneees 481,409 XXX 495,585 450,000 465,763 0 i (5,038) 0 0 XXX XXX 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......ccoooovvvvirirnrinrians | e .80,872 |..... 89.595 89,595 100,000 80,890 | ovveirrrinrieeiiens [ e 18 | | | e [ 3.425 05/06/2020. | 08/01/2047.
181070 ET 6 |CLARK CNTY NEV WTR RECLAMATION DIST ..85,693 |...115.975 86,981 75,000 81,281 | e | eeernerinne(1,057) [ o | v | 0004000 | e 2.367 08/04/2016. | 07/01/2032.
199492 PD 5 |COLUMBUS OHIO ..114.225 57,113 50,000 51,514 | e | eerieriinnennd(808) | o | e | 00004000 [ 3.271 08/20/2015. | 07/01/2033.
199492 QV 4 |COLUMBUS OHIO ...109.963 192,435 175,000 179,337 | v [ eevveriineenne(8T8) [ o | e | 20.3.000 | .ece 2.430 07/21/2016. | 08/15/2029.
235308 RA 3 |DALLAS TEXINDPT SCH DIST.... ...101.381 253,453 250,000 251,052 | .oovveeervnrrneinenns | v B5T1) [ [ [ 106,450 |, 2.957 03/29/2018. | 02/15/2035.
358775 4X 9 |FRISCO TEX...... ...105.367 263,418 250,000 258,206 | ..ovverrrerieriienis | vvrrrennee(7,160) s v [2002.5.000 | ... 2.026 03/29/2018. | 02/15/2024.
447726 PF 1 |HURON VALLEY MICH SCH DIST......ooviuiiuerieriieeieeiseiseeeesessessesesseenns ...101.486 50,743 50,000 50,218 | v [ cereeeeneenne(645) | o | | 20005.000 | e 3.660 07/21/2011. | 05/01/2021.
49474F  QV 5 |KING CNTY WASH ..117.654 147,068 125,000 132,246 | oo [ v (1,01 [ | e | 204000 e 3.000 06/02/2017. | 06/01/2035.
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.
613681 U7 8 | MONTGOMERY CNTY TEX.. ...114.607 85,955 75,000 80,526 | .ovveorrerriieerins | erererrienee(1,660) | v | e [2005.000 | oece 2.560 09/17/2014. | 03/01/2026.
682745 3P 7 | ONONDAGA CNTY N Y..ooiiiiiririniieiiesiesisessessssssessessssessssssssssssnees ...101.588 152,382 150,000 150,868 | ..eouvvvervrerrerinees [ ervverrnend(2,571) [ | e | 20.5.000 | oece 3.227 12/13/2013. | 05/01/2026.
797508 FZ 6 |SAN DIEGUITO CALIF UN HIGH SCH DIST. . ..113.691 85,268 75,000 T7,380 | v | e (ATA) [ s | v 04000 | 3.249 04/16/2015. | 08/01/2033.
797508 GA 0 | SAN DIEGUITO CALIF UN HIGH SCH DIST.......cccoonu... ..113.243 56,622 50,000 51,501 | e [ eerrrerineenne(299) | o | v |00 4000 [ 3.289 04/16/2015. | 08/01/2034.
806640 VV 7 | SCHERTZ-CIBOLO-UNVL CITY TEX INDPT SCH D ...105.194 78,896 75,000 T5,315 | o [ e 278) [ i | v |20005.000 | 4.598 08/08/2013. | 02/01/2041.
850000 2F 6 |SPRING TEX INDPT SCH DIST .. 116.411 116,411 100,000 106,782 | .ooovveeeererererinees [ evvveerrneed(LTAT) s | e | 20.5.000 | .ccc 3.010 06/25/2014. | 08/15/2025.
882830 BH 4 | TEXAS TRANSN COMMN ...100.547 75,410 75,000 T5,000 | v [ e | e | e | e 2872 | 2472 07/16/2020. | 10/01/2044.
910678 ZH 7 |UNITED INDPT SCH DIST TEX ...116.333 58,167 50,000 53817 | o | e (989) | vvvvverrereriens [ e [ 05,000 | 2.770 06/24/2014. | 08/15/2026.
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93974C 6K 1 |WASHINGTON ST...oooiiirimirierineeieeseissensssssnessesssssssesssessssssesssessssenss | eenine | oo | sereevnnees 2 59,749 |...109.879 54,940 50,000 52,611 | o | e 1,207) [ e | v | 00005000 | e 2.415 |FA....... .2,500 | 09/10/2014. | 02/01/2025.
971567  QF 2 |WILMINGTON DEL......oviecveeeeeeeeeeeeeeeeseeeeeee e eevereseeese s eseseneseseensseesesenenens | oveeees 2 ...120,531 |...121.601 121,601 100,000 110,636 | .ovevvrevvevreiciens [ eevveeeennn(2,040) | oo | e [ 20025.000 | 2.640 | MN...... 11/06/2015. | 11/01/2028.
971567 QG 0 |WILMINGTON DEL......cooviiuirierirrereeieinerierienseessessssssessessessseessssses | oevees 2| 1.CFE i | o 89,745 |...121.388 91,041 75,000 82,655 | oo | eevrerree(1,465) | o | v | 00005000 | e 2.730 |MN...... 11/06/2015. | 11/01/2029.
971567 QL 9 |WILMINGTON DEL.....oouieeireereeeeeseeeeseeesieeseesese s eseeesseess s eeseseseesesesseeens | ceneeas 2 ..58,547 |...120.275 60,138 50,000 D445 | oo | v (848) | e | e | 20005.000 e 3.000 |MN...... N 11/06/2015. | 11/01/2033.
982696  QQ 2 |WYANDOTTE CNTY KANS UNI SCH DIST NO 500......ccccuumienmmmnmnennmennenes | onere | oo [ covnennens 2 ..56,869 |...124.661 62,331 50,000 54,297 | | eeviniinnennd(680) | o [ [ 20005.000 [ 3.323 |MS...... ..833 12/02/2016. | 09/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations................ooorereieirrninieinersrieiinin | cvvrirennnas 2,300,912 XXX 2,291,253 2,100,000 2,161,307 0 XXX XXX | . 29,511 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Terrtories & POSSESSIONS..........wuuriiriiuniiimiimiririsseriensssmsenessessenssssssessenes | eoenessseees 2,300,912 XXX 2,291,253 2,100,000 2,161,307 0 XXX XXX | s 29,511 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
01179R  EE 9 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH.......c.cecrervernrirernninnirnns [ rverne 114211 102,790 90,000 296,101 | o | e (1677 s | v 05,000 | 2.900 06/18/2014. | 06/01/2026.
040484 MS 3 |ARIZONA BRD REGENTS UNIV ARIZ SYS REV......coovrimiermerrieieirserinnes | rveens ..116.441 58,221 50,000 53465 | v | e (T18) [ e | v | 00005.000 | e 3.300 04/22/2015. | 06/01/2040.
047870 MY 3 |ATLANTA GA WTR & WASTEWTR REV......cvviiiieriininnieisinsiserssseies | cevenns ....148,675 |...119.387 149,234 125,000 135,985 | ovvveviveerciens [ evevereeennn(2,354) | o | v [ 200.5.000 | i 2.830 03/23/2015. | 11/01/2030.
074561 QK 0 | BEAUMONT TEX WTRWKS & SWR SYS REV.......cconvvuvvemerrmernerrneenninne | vvvens | eo | eerrneeeni | 1O FE it | e 58,501 |...120.796 60,398 50,000 58,362 | oo | e (138) [ e | v | 00004000 e 2.080 10/08/2020. | 09/01/2040.
114894  ZW 1 |BROWARD CNTY FLA ARPT SYS REV......oooviviireriniiieniinriseineirerssisneens | coeres ....249,993 |...104.303 260,758 250,000 249,991 [ oo | e (1) [ [ [0l 3477 | 3.477 11/05/2019. | 10/01/2043.
156567R  BW 2 | CENTRAL UTAH WTR CONSERVANCY DIST WTR RE.......cccovvumerrerirerens | cerere ...119,907 |...123.382 123,382 100,000 119,584 | oo [ eerveriinennn(323) [ | e | 204000 | e 1.800 10/15/2020. | 10/01/2038.
160131  CX 4 |CHARLESTON EDL EXCELLENCE FING CORP S C......coecovvvemvirnervneiinnns | wvere | [vnereeen | LD FEiiies [ s 89,020 |...112.933 84,700 75,000 T9,760 | oo | e (1,550) | v | e [ 205,000 | e 2.720 07/23/2014. | 12/01/2026.
160131 DB 1 | CHARLESTON EDL EXCELLENCE FING CORP S C......coccorvvvriinerirnirnens | weeens ...280,003 |...113.774 284,435 250,000 265,990 | ..covoorrverieriienes | veriiennene(5,207) [ oo v [10.5.000 |, 2.703 03/29/2018. | 12/01/2030.
161045 LQ 0 |CHARLOTTE N C WTR & SWR SYS REV......oviuiiiiiniieierineieseiseiens | s ....206,049 |...104.359 182,628 175,000 178,148 | oo [ e (3,348) [ o | e | 202.5.000 | e 2.991 07/21/2011. | 12/01/2022.
167727 VX 1 |CHICAGO ILL WASTEWATER TRANSMISSION REV.......ccocvermrvmrvvvivnn [ roverr | oo [verveed T LG FE it | i 271,770 |...122.037 305,093 250,000 267,657 | .oooovvvenenrennerinnne | coverrerneen(1,8859) [ v v | 000.5.480 | 4516 03/29/2018. | 01/01/2030.
186427 CW 8 | CLEVELAND OHIO WTR REV.......iiiiiiimiiinerieeieinenissensssessseisseesssiens | ceeees ...264,590 |..111.318 278,295 250,000 257,921 | oo | e 2892) | v [ 04000 | .o 2.890 03/29/2018. | 01/01/2031.
186427 CX 6 | CLEVELAND OHIO WTR REV.......otviiimiiiriririsiisisinesiesisesesssesssioens | ceeees 78,270 |..111.318 83,489 75,000 T6,250 | v | eerverneenne(389) [ o | e | 2004000 | 3411 04/15/2015. | 01/01/2032.
196707 JW 4 |COLORADO ST BRD GOVERNORS UNIV ENTERPRIS........c.ccoccrmermmeennens [ woverer | oo [ evvrirnenn2 | O FEiviinis | i 167,157 |...105.597 158,396 150,000 165,223 | .ooovvervrenerneriinees | ervverrrneed(B407) [ o | e | 20.5.000 | ocee 1.956 03/29/2018. | 03/01/2027.
196707 QV 8 | COLORADO ST BRD GOVERNORS UNIV ENTERPRIS.......ccocoommrrermmrrirnns | coveeer ...283,428 |...110.388 275,970 250,000 265,116 | .oovveriereriinnns | vvrirnecene(8,773) [ v 15,000 | ... 2.124 03/29/2018. | 03/01/2029.
196707 QZ 9 |COLORADO ST BRD GOVERNORS UNIV ENTERPRIS.........ccooceomrinirnens [ corees ...283,428 |...110.388 275,970 250,000 265,116 | ..ocvveeereeriecrennes | eerrieeeceee(8,773) [ e, 15,000 | ... 2.124 03/29/2018. | 03/01/2033.
20281P  JN 3 | COMMONWEALTH FING AUTH PA REV 17115 292,788 250,000 271,046 | ..o [ v (41403) [ o e [20005.000 | 2.952 03/29/2018. | 06/01/2032.
20281P KV 3 [COMMONWEALTH FING AUTH PA REV. ..117.620 117,620 100,000 109,124 | oo [ eevveriieeennn(280) [ o | e | 2003657 | e 2.982 06/01/2020. | 06/01/2038.
207758 NX 7 |CONNECTICUT ST SPL TAX OBLIG REV, ..109.214 54,607 50,000 B1E15 | e | e (T20) | e | e | 000.5.000 e 3.420 12/03/2013. | 01/01/2026.
220245 L8 5 |CORPUS CHRISTITEX UTIL SYS REV. ...101.952 50,976 50,000 51,250 | covveereenrreenneeens [ eereernnerernneed(50) | o | v 1000 2.809 | i 2.482 .. | 08/12/2020. | 07/15/2040.
220245 L9 3 |CORPUS CHRISTI TEX UTIL SYSREV. ..102.122 76,592 75,000 T5,000 | oo [ e | e | e | 000022859 [ 2.859 .| 07/01/2020. | 07/15/2043.
231266 GY 7 |CURATORS UNIV MO SYS FACS REV.......ccoomiuiriiiniinnrinerierississnins ...104.001 57,201 55,000 55,797 | v | eerrerineeenne(932) [ o | v | 20005000 | e 3.219 07/20/2011. | 11/01/2023.
235036 V9 8 | DALLAS FORT WORTH TEX INTL ARPT REV..... ...112.045 56,023 50,000 53,594 | oo | errreeinne(1,209) | o | e | 20005.250 [ 2.600 04/29/2016. | 11/01/2029.
25484) CU 2 |DISTRICT COLUMBIA UNIV REV. ...123.686 61,843 50,000 55,957 | oo | eerrerineeennd(859) [ o | e | 20005000 | 2.901 01/06/2017. | 04/01/2028.
25484) DH 0 |DISTRICT COLUMBIA UNIV REV. ...119.961 239,922 200,000 223,240 | .ooovveereerieeieneies | eeriienecee(2,780) [ e [ v [ 102.5.000 | ... 2.949 06/01/2017. | 04/01/2036.
414005 WJ 3 |HARRIS CNTY TEX IAM COML PAPER NTS 3/A2......ccovvvvivvnieinrnrirerineins | coreres ...123.883 61,942 50,000 55,132 | e | e (826) [ s v [0.5.000 [ 3.002 12/20/2016. | 08/15/2029.
48507T FX 6 |KANSAS CITY MO SAN SWR SYSREV... ...110.892 110,892 100,000 102,525 | .ooovvevveenerieriinens [ eereerineenne(581) [ | e | 204000 | e 3.321 01/28/2016. | 01/01/2040.
485429  Z7 2 |KANSAS ST DEV FIN AUTH REV.....civiniiiirieinnieierssieissisessssssnens | coenes ...135.946 67,973 50,000 62,220 | oo | e (186) [ e v [l 4927 | 3.435 05/28/2020. | 04/15/2045.
495289 D9 8 |KING CNTY WASH SWR REV.......coiviiriirmerierineeineeisessesisessesssnessssins | sevees ...107.210 80,408 75,000 T5,755 | v | eevvneereeensd(BTT) | | v | 00005.000 | e 4.300 09/12/2013. | 01/01/2030.
495289 X4 7 |KING CNTY WASH SWR REV.....c.cosiiriiimiierieiineineeissseissesiesessessssinns | seeies ..116.757 58,379 50,000 53,684 | oo [ e (854) | s | e [ 205,000 | i 3.030 04/15/2015. | 07/01/2038.
495289 X8 8 |KING CNTY WASH SWR REV......c..oivrriirierierieeneeiseisesisessesssesssnins | sevies ...116.929 87,697 75,000 80,584 | oo | e 1,295) [ o | v | 00005000 [ e 3.010 04/17/2015. | 07/01/2036.
534272 D7 1 |LINCOLN NEB ELEC SYS REV....c.csvuniiiiireiiniineieeiseseiissiesssessssenas | eeeens ..121.454 91,091 75,000 82,009 | oo | e (1,389) [ o | v | 20005.000 [ e 2.845 04/15/2015. | 09/01/2033.
544445 BT 5 |LOS ANGELES CALIF DEPT ARPTS ARPT REV.....cccivumerirerieiinirerines | veeens ...121.006 121,006 100,000 108,913 | ovovvverrerreriieees | ervverreend(1,501) [ coivincins | e | 20.5.000 | e 3.181 01/06/2017. | 05/15/2029.
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54466H DP 8 |LOS ANGELES CNTY CALIF MET TRANSN AUTH S......ovonevieeniriinirnnns [ o 58,787 |...124.365 62,183 50,000 55,305 (B9 [ s [ e [ 5.000 |...... 2.870 | JD....... .2,500 | 12/02/2016. | 06/01/2028.
545149  KG 0 |LOS ANGELES CNTY CALIF SANTN DISTS FING......c.coovuriverniieieiinees | cevens ....135,945 |...115.525 144,406 125,000 131,751 (1,064) [ oo v [ 4.000 |...... 2.971 10/13/2016. | 10/01/2032.
54628C MW 9 | LOUISIANA LOC GOVT ENVIRONMENTAL FACS &......coovvvverermrernenenrinens | wovveen | o [evnereeed T LE FE it | s 50,000 |...101.276 50,638 50,000 50,000 | covvevreerrrernrrens e | v | e |10 2587 | 2.587 07/31/2020. | 02/01/2043.
546486 AV 3 |LOUISIANA ST HWY IMPT REV.......oviiiiiiiriinrineiieniesiseisssissssensesens | eeeens ...105,410 |...110.332 110,332 100,000 101,613 | covvvereeereenienes [ e (B11) [ | e | 20.5.000 | ..o 4.300 12/11/2013. | 06/15/2033.
546540 RE 7 |LOUISIANA ST UNIV & AGRIC & MECHANICAL C.......coooovvvrerirrinrirrnines | reeens ...106.199 79,649 75,000 T5,000 | v [ e | e | e | o0 2e098 [ e 2.596 12/06/2019. | 07/01/2027.
54811B VY 4 |LOWER COLO RIV AUTH TEX TRANSMISSION SVC......c.covveverrrrirnerrnenes | seve ...128.020 128,020 100,000 124,351 | oo [ eereerineennn(808) [ o | e | 20.5.000 | e 2.120 10/02/2020. | 05/15/2045.
56185P  CF 8 | MANATEE CNTY FLA SCH DIST SALES TAX REV.......occomivnvriveriveirnenis | vevie 87,138 |...123.819 92,864 75,000 82,943 | oo | e (1,136) [ e | v | 20005000 [ 3121 02/02/2017. | 10/01/2028.
575831 FH 0 |MASSACHUSETTS ST COLLEGE BLDG AUTH REV.......ccocvnmrimrrrnrirncins | eveens ....250,000 |...105.089 262,723 250,000 250,000 [ vooorverrrrererinnns | e | e | e | 2003273 [ 3.273 11/01/2019. | 05/01/2039.
576000 XQ 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.........cccoovvvvrernnns [ vvver | o [ eereeen 1,2 | TG B | v 51,632 |...107.574 53,787 50,000 B51,499 | | e (133) [ s v [200.3.395 [ 3.004 02/04/2020. | 10/15/2040.
576000 ZW 6 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED........cccconvernvrineines | rveens ..75,562 |...103.853 77,890 75,000 T5,550 | cvveveenereriineenens [ e 1) e | v | 000002950 | e 2.860 .. | 09/30/2020. | 05/15/2043.
586200 SW 8 |MEMPHIS TENN SAN SEW SYS REV.......cccoviviimiierniieieinsiseeesiseissnnins | cevnns ..64,795 |..132.073 66,037 50,000 64,502 | oo | e (293) [ v [20.5.000 [ 1.750 .1 09/24/2020. | 10/01/2045.
590494  AX 8 |MESA ARIZ EXCISE TAX REV.......ooccnirinnirneirmreneensninnernerisessnensssnsssenes | eovvens | oo | eerveneene | 1D FE it | e 52,853 |...107.132 53,566 50,000 50,568 | v | eerenerneenne(360) [ o | e | 00005000 | 4.210 10/09/2013. | 07/01/2032.
592190 MG 4 |METROPOLITAN NASHVILLE ARPT AUTH TENN AR....c..ccoovvvrirnririinirens | e 117521 94,017 80,000 88,732 | o | e (1,818) [ s | e 205,000 | 2.425 04/15/2016. | 07/01/2027.
59333P  H8 4 |MIAMI-DADE CNTY FLA AVIATION REV......coomiimieieiiirrerirerineeseninnines | sevis . 113.311 56,656 50,000 53,301 | v | eerrrerireenne(819) [ e | e | 20005000 | e 3.119 01/15/2015. | 10/01/2034.
59334D LS 1 |MIAMI-DADE CNTY FLAWTR & SWR REV......coviviviiiririnirirerniineirennnins | v ...107.891 107,891 100,000 107,710 | coovvvervrnervenenes [ veverieneennn(235) | o [ | 2000 3.490 | e 2.503 09/29/2020. | 10/01/2042.
59334P  JT 5 |MIAMI-DADE CNTY FLA TRAN SYS SALES SURTA.......cocvmmrememiirinnninns | sevee ...101.069 75,802 75,000 T2814 | | e 1T [ | v | 0000 2.600 [ e 2.781 10/01/2020. | 07/01/2042.
594612  DJ 9 | MICHIGAN ST ..ottt sisssins | eeeens . ...126.490 94,868 75,000 82,319 | o [ eveeeeenn(1,051) [ i | v | 20005.000 | 3.250 12/02/2016. | 03/15/2027.
594615 FM 3 | MICHIGAN ST BLDG AUTH REV.......cocvuiimriiriiriiineiierineeiesissineiiens | veeens 21D FEeoiiies | 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 FN 1 |MICHIGAN ST BLDG AUTH REV SD.. 2 ...185,832 |...123.692 185,538 150,000 171,464 | oo [ e (3,430) [ o | e | 20.5.000 | e 2.341 07/25/2016. | 10/15/2032.
594654 HG 3 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M......ccoovvvmmmminimicnnins v | oo | vevirenens 2 ...103.669 77,752 75,000 TBA4T | e | e (T [ | | 00003430 [ e 3.210 01/28/2020. | 12/01/2044.
60416S 5D 8 |MINNESOTA STHSG FIN AGY....cooiiieririnirieriesineesensssessessesiesesensans | seesns 2|1BFE.. | oveirn.n..60,000 | ... 99.965 59,979 60,000 80,000 | oveuirerierieerens [ e | e | e | 00003237 [ s 3.237 01/24/2020. | 01/01/2040.
63968A P2 5 |[NEBRASKA PUB PWR DIST REV......cccovumiireriririererinineiserinsissisessssisnssnses | ceeres .2 ..122.314 91,736 75,000 82,183 | o | e (1,316) [ e | v 025,000 | 2927 12/20/2016. | 01/01/2027.
64989K LJ 3 |[NEW YORK ST PWR AUTH EXTENDIBLE IAM COML........cccovremrrrerianins | cevenne A ...107.108 53,554 50,000 50,000 | oveeirerierieerens [ e | e | e | 0n2.818 [ 2.818 04/30/2020. | 11/15/2039.
64990C 3C 3 |NEW YORK STATE DORMITORY AUTHORITY.. 2 ...103.618 170,970 165,000 166,398 | ..oovvvrvenrvcrienns [ e (1,818) [ | e | 202.5.000 o 3.837 05/19/2011. | 10/01/2022.
64990C 3H 2 |NEW YORK STATE DORMITORY AUTHORITY.. 2 ...103.299 10,330 10,000 10,085 | e | e (110) [ | v | 00005.000 | e 3.837 05/19/2011. | 10/01/2022.
64990G JY 9 |NEW YORK STATE DORMITORY AUTHORITY......covvriirirniiernrineirennens | cevene | oo | cveeene 1,2 ...111.596 55,798 50,000 53,880 | v | e (227) | e | e | 4294 | 3.242 05/29/2020. | 07/01/2044.
650035 ZA 9 |NEW YORK ST URBAN DEV CORP REV. 2 ..109.919 54,960 50,000 52,060 | ovverrrerrrenrerins [ eerenrreenneen(893) | o | e [1005.000 | i 3.050 05/06/2014. | 03/15/2028.
660043 DS 6 |NORTH HUDSON SEW AUTH N J GROSS REV LEAS 2 ...109.474 54,737 50,000 52,219 | v | eerineiineeenne(208) | i | e | 00000 3.696 [ i 3.093 02/05/2020. | 06/01/2039.
660043 DT 4 |NORTH HUDSON SEW AUTH N J GROSS REV LEAS 2 ...108.027 54,014 50,000 52421 | | e (228) | e | | 20003796 [ 3.137 01/30/2020. | 06/01/2044.
67760H NH 0 |OHIO ST TPK COMMN TPK REV. 2 ...102.898 77,174 75,000 T5402 | o [ errierineenen(33) [ | | 00003196 [ i 3.128 02/06/2020. | 02/15/2048.
686543 TX 7 |ORLANDO & ORANGE CNTY EXPWY AUTH FLA EXP.. 2 ...110.821 83,116 75,000 T8,310 | v | e 1,253) [ o | e | 20005000 | e 3.150 05/20/2013. | 07/01/2029.
709223 2E 0 | PENNSYLVANIA ST TPK COMMN TPK REV......ccvivviererimrrrnerieessninens | eoveeen | oo | ceeerneeens 2 ...109.004 163,506 150,000 156,335 | .ooovvvveererinrinens [ ervrerrnennd(3,183) [ | e | 20.5.000 | e 2.721 07/27/2012. | 12/01/2026.
721876 RJ 1 |PIMACNTY ARIZ SWR REV.....cocviiiiiiriieineieinsississsssesssssesssssseessenss | vernne | oo | aveveeenes 2 ...102.359 51,180 50,000 50,493 | o | e (983) [ e v [20.5.000 [l 3.000 05/29/2013. | 07/01/2026.
73358W EX 8 |PORTAUTHNY&NJ 2 ...103.456 155,184 150,000 151,761 | oo [ e 2179) [ | e | 20.5.000 | occe 3.470 12/11/2013. | 10/15/2023.
73358W  TM 6 [PORT AUTH N Y & N oo nssssssenssssssssesssssssnns | soneens | o0 | oveenennns 58,899 |...112.018 56,009 50,000 52,922 | | v (1,046) [ s e 05,000 | 2.710 11/12/2014. | 09/01/2023.
73358W  YF 5 [PORTAUTHNY &N ..o | srienns 2 ...258,185 |...118.440 266,490 225,000 242,317 | s | rveeneenne(3,298) [ s v [120.5.000 | 3.250 11/05/2015. | 10/15/2030.
73474T AT 7 |PORT MORROW ORE TRANSMISSION FACS REV.......oocomvvemmiinerverinee | cevrne oo | ceirneinns 1 ...125,000 |...104.389 130,486 125,000 125,000 | ovveomeviiemiieniins [ e | e | e | e 2.543 | i 2.543 06/12/2020. | 09/01/2040.
74265L M6 2 | PRIVATE COLLEGES & UNIVS AUTH GA REV.......cccvivreinernernerieeenens | overen | oo | veverenens 2|1.CFE i | o 76,422 |...120.699 78,454 65,000 72,396 | covveerenrnennneens | e (A7) | i | e [2005.000 | oo 2.840 06/01/2017. | 10/01/2038.
762232 BW 5 |RHODE ISLAND ST COMM CORP REV......c.covvuuriiimninneierieseneesissinss | ereens 2|1 FFEo | i 60,866 |...128.418 64,209 50,000 80,290 | oo | eererneiineeenne(B75) | o | v | 20005.000 | e 2.520 05/06/2020. | 05/15/2035.
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76913C BF 5 |RIVERSIDE CNTY CALIF PENSION OBLIG. 1.FFE.. ..75,000 |...110.466 82,850 75,000 T5,000 | v [ e | e | e | 003818 [ 3.818 04/23/2020. | 02/15/2038.
786089 JR 4 | SACRAMENTO CALIF WTR REV...c.viiiiiiiieiiineierinsisieniessssssiesssniees | cevenns 1.DFE. ..75,000 |...106.086 79,565 75,000 75,000 | oo | e [ e | e | 03180 [ 3.180 04/24/2020. | 09/01/2042.
795576  FP 7 | SALT LAKE CITY UTAH ARPT REV.....ccostiiririierininsineriesieseneesssines | veeens 2|1 FFE | s 115,469 |...122.368 122,368 100,000 110,297 | covoevererrerieens [ v (1,402) [ ..oovervvvinenns | eevrveererirseiseinns | 200.5.000 | ococ 3.231 02/09/2017. | 07/01/2030.
79574C  AS 2 |SALT RIVER PROJ ARIZ AGRIC IMPT & PWR Dl....ccc.oovvvrrrerierinciriniinns | s 2|1BFE..... ..57,280 |...118.682 59,341 50,000 53,507 | v | e (T27) | covevvererseinnne v [ 225,000 | ... 3.280 05/26/2015. | 12/01/2035.
79765R  4U 0 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.......vvvreeririnerinerirmniinee | o | oo [ eeeirnens 1{1.DFE. e | wone ..50,000 |...109.985 54,993 50,000 50,000 | v [ e | e | e | 022093 [ 2.592 12/13/2019. | 11/01/2029.
79765R  4W 6 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.....ccvvrrermeerneerseineinens [ coveeen | e [ rveenne 1,2 [ 1D FE.oiis | o 125,000 |...108.850 136,063 125,000 125,000 | oooeevreirerieninees [ e [ | e | 200 2.803 | e 2.802 12/13/2019. | 11/01/2031.
79765R  5A 3 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL......ccveeremreriniininninens [ e | [ v 1,2|1.DFE......... 54,892 |...106.746 53,373 50,000 B4,705 | oo [ e (187) | cevvrreverererverrens [ v [003.303 [ 2.129 08/06/2020. | 11/01/2039.
80168A DF 1 |SANTA CLARA VY CALIF WTR DIST WTR SYS RE........ccccomuemmrimmrnnninens | cereee [ or [ cerienns 1,2|1BFE...... ....100,000 |...101.873 101,873 100,000 100,000 | coouvveurererierienes [ e [ | e | 202,967 | 2.967 10/01/2020. | 06/01/2050.
837227 7M 3 |SOUTH CENT CONN REGL WTR AUTH WTR SYS RE.........cccrvvmivmrveirnns | vervne | oo | verrerrenns 2[1DFE.cci | v 51,087 |...109.017 54,509 50,000 50,998 | o | e (89) [ e | [00.3.390 [ 3123 02/06/2020. | 08/01/2039.
837227 7N 1 |SOUTH CENT CONN REGL WTR AUTH WTR SYS RE.......cccovvvrmermmrrrcnns | rveens 1.D FE........ ...107.103 53,552 50,000 51,031 | e [ e 91) e | e | 200003500 [ e 3.223 02/06/2020. | 08/01/2043.
882117 2L 7 |TEXAS A& MUNIV PERM UNIV FD.....ooooririiririieiieiiensnieeessssessssnnns | cevens L2|1.AFE.... ..121.511 182,267 150,000 167,300 | oo [ eereeeeennn(3,987) | o | e [ 0005250 | 2.523 03/29/2018. | 07/01/2031.
88278P TQ 7 |TEXAS ST UNIV SYS FING REV.......cccoiveerecrineeinerisninensssesssssessssessenss | cevene | oo | aeenerss 2|1.CFE s | oo 169,823 |...113.995 170,993 150,000 161,022 | oo [ erreeinend(3,267) [ o | e | 20.5.000 | e 2.593 03/29/2018. | 03/15/2029.
89602N E9 1 | TRIBOROUGH BRDG & TUNL AUTH N Y REVS......c.cvrmivirviniverinniiens [ v 2|1.EFE......... 91,694 |...110.036 82,527 75,000 79,233 | o | e (TA3) [ | v 025,000 | 2.531 01/11/2013. | 11/15/2025.
914437 UT 3 |UNIVERSITY MASS BLDG AUTH REV......c.cermmriieririieinerierieeernesisnins | reeens 2|1.CFE...c.. | ... ...104,217 |...107.000 107,000 100,000 103,879 | ovovvevrrverrerinees [ eevrerrineennn(338) o | e | 200.3.504 | oo 3.001 02/11/2020. | 11/01/2044.
915200 UK 3 |UNIVERSITY VT & ST AGRIC COLLEGE.........ccovvumiirriniirecisiinsinsiienes | v 2/ 1EFE i | o 89,705 |...115.867 86,900 75,000 81,023 | oo [ e (1,509) | s | e [ 205,000 | e 2731 09/19/2014. | 10/01/2025.
915200 UL 1 |UNIVERSITY VT & ST AGRIC COLLEGE...........ceooovrrrerierirnierieinnnenerienes | reeens 2|1.EFE. ..115.513 57,757 50,000 53,812 | v [ rerrrerineenne(952) [ e | e | 20005000 | e 2.841 09/19/2014. | 10/01/2026.
917567 EY 1 |UTAH TRAN AUTH SALES TAX REV.....ciimiiniirniineinerieeineesssssssissssenes | renves | oo | eeveens 1,21.EFE.. ...108.477 54,239 50,000 50,498 | v [ e (80) | o | | 200003393 [ 3.264 12/12/2019. | 12/15/2036.
928075 JL 5 | VIRGINIA PORT AUTH COMWLTH PORT FD REV......c.coovumivirinervervenes | vvves | oo | cevvens 1,2|1.BFE ...100.402 50,201 50,000 50,000 | v [ e | | | oen 2,449 | 2.449 07/22/2020. | 07/01/2040.
928120 K5 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - C....ovvvvrecreerinnernennns e | oo [ e 1.AFE.. ...103.679 72,667 70,088 T0,088 | v [ e | e | e | o0 2o 790 [ 2.740 04/25/2013. | 04/25/2042.
92812V D8 6 |VIRGINIA ST HSG DEV AUTH......coviivirierirriiiieriessrienieresssessniessniens | sevin 2|1BFE.. ...106.972 80,229 75,000 T5,000 | v [ e | e | e | e 3 74T [ 3741 05/21/2020. | 06/01/2050.
928172 7B 5 | VIRGINIA ST PUB BLDG AUTH PUB FACS REV.......c.ovvvimriniereineiirneines | oveeen | oo | veereeens 1|1.BFE 112427 56,214 50,000 53154 | s [ (81 [ | | 20003273 [ 2.850 04/28/2020. | 08/01/2040.
940093  7A 9 |WASHINGTON ST UNIV REVS.....c.oiiiiiriiirinrieinisiessssieeessssisssessenns | ceveens 2|1.EFE .. 117.484 205,597 175,000 189,584 | ..o [ ererreeeennn(B,18T) | e | e [ 00.5.000 | .o 2.900 02/12/2015. | 04/01/2029.
940093 7B 7 |WASHINGTON ST UNIV REVS.......ovviriririirerieriesieesssisessesssssesensas | oeeens 2|1EFE ...117.065 99,505 85,000 91,907 | v | eeernennne(1,507) [ o | v | 00005000 | e 2.950 02/12/2015. | 04/01/2030.
940094 CM 5 |WASHINGTON ST UNIV REVS... 2|11AZ... ..115.137 115,137 100,000 106,773 | .ooovvvivervenienns [ evvveriieeenns(324) [ o | e | 202.5.000 e 2.803 03/29/2018. | 04/01/2031.
940094 DA 0 |WASHINGTON ST UNIV REVS... 2|1.EFE.. 113124 56,562 50,000 53,386 | ovverrrrenrrrennrrins [ eerennreerneen(983) | o | e [ 105,000 | o 2.803 03/29/2018. | 04/01/2031.
956704 XE 5 |WEST VIRGINIA UNIV REVS.......ooomiiiiiiineiieiieeineniseiseisssiessensnees | eoneeen | oo | ceeeseeens 2|1.DFE. ...103.603 207,206 200,000 203,228 | ..coovverinieciienes | v (4,226) [ s [ 25,000 | 2.800 11/14/2013. | 10/01/2022.
97712D QR 0 |WISCONSIN ST HEALTH & EDL FACS AUTH REV. 8D [ [ 2|1BFE ..113.410 226,820 200,000 209,853 | ...ovvrenrrrrinnrreinnne | onnrrernnene(1,668) | coveissriisnniinnnns [ [0 4.000 | 3.000 06/09/2016. | 11/15/2039.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... . v 10,635,231 XXX . .10,780,140 | ... 9,580,088 | ...........10,131,638 | .. 0 0 XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Ob of A and Authorities of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3131X6  JS 0 |FHZK2973 - RMBS 1A. 24,616 |...105.949 26,031 24,570 24,549 (3) [ cerreerreenerreris | e | 0003500 | e 3.420 |MON... 01/26/2011. | 02/01/2026.
3131XJ DM 1 |FH ZL2808 - RMBS 1A. ..28,089 |...107.982 29,358 27,188 .28,021 0 [ covereeernnieens e [0003.500 [ 2.559 |MON... 02/23/2012. | 03/01/2042.
3131XQ  TK 2 |FH ZL8654 - RMBS 1A. ..26,650 |...109.655 27,539 25,114 .26,827 (B1) ] e e 204,000 | 1.933 [MON... 11/05/2014. | 11/01/2044.
3131Y0  2A 9 [FHZMB169 - RMBS.........oooviiieiiriiereiciise st 1A. ....142,551 |...108.898 148,473 136,342 142,182 T13 [ e | v [0 4500 [ 2.929 |MON... 04/26/2018. | 04/01/2048.
31329K X3 3 |FH ZA2498 - RMBS 1A. ..75,746 |...106.101 80,042 75,439 75,652 15 [ v e [20.3.500 |, 3.331 |MON... 05/24/2018. | 03/01/2038.
3132A1  XW 9 |FH ZS1593 - RMBS 1A. ....8,470 |...117.560 9,372 7,972 ....8,452 BA) [ e | e [2005.500 [ 3.267 |MON... 02/26/2010. | 08/01/2037.
3132A4 NN 4 |FH ZS3997 - RMBS 1A.. ...111.508 41,654 37,355 839,151 | e | e (140) | covvvrevrreerrerirens [ v [ 204,000 |, 2.479 |MON... 09/26/2014. | 08/01/2044.
3132A5 E8 4 |FH ZS4659 - RMBS 1A. ...106.916 561,810 525,468 534,648 698 [ ..o | e [ 2003500 | 2.863 | MON... 03/30/2018. | 04/01/2046.
3132A9 MU 8 |FH ZS8471-RMBS 1A ...104.529 20,467 19,581 .19,957 AB2) [ o | e | 2002500 | e 1.597 |MON... 09/11/2012. | 09/01/2027.
3132A9 R3 3 |FH ZS8606 - RMBS 1A. ...105.142 594,079 565,025 563,489 21 | e e | 00000 3.000 [ e 3.045 | MON... 03/29/2018. | 04/01/2031.
3132DV 7B 5 |FH SD8090 - RMBS 1A.. ...103.888 354,918 341,635 RIS RO IR (357) | cevvrrevereernerirens [ e [ 00:2.000 | 1.346 |MON... 08/28/2020. | 09/01/2050.
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3133A8 MR 5 [FHQB2168 - RMBS........ooooieiieirierieseeeissiseesessessessesisssssesssssnsenes | seven 1A. ...524,838 |...103.888 526,964 507,243 524,161 | .o | s (170 ) ST USRI DR 2.000 |...... 1.253 |MON... 08/11/2020. | 08/01/2050.
3136AE PS 0 |FNR2013-63 PD - CMO/RMBS...........ccccoovviiririiiiniinnineiienissiisniissiinnns | v 1A. e 50,436 |...102.599 53,244 51,895 .50,906 A4 | s | e | s 2.000 |...... 2.610 |MON... 10/31/2013. | 05/25/2043.
3136AE ZQ 3 |FNR2013-56 P - CMO/RMBS.........ccorrrmirierirereeineierisesieseseesssssssssens | veeens TA e | e, 77,655 |...105.013 82,502 78,563 TT821 | e [ e [ | e | e 2.500 |...... 2.721 |MON... 11/12/2013. | 06/25/2043.
BM37AN XK 6 [FN 257282 - RMBS........oocooieeeicreesieseeseeesisssessissses s ssssssssesesssesnes | soeees 1A. ...7,940 |...111.783 8,965 .8,020 2,960 [ 8 i e [ 5.500 |...... 5.758 | MON... 07/21/2008. | 07/01/2028.
3137A5  SG 0 |FHR 3786 HE - CMO/RMBS..........ccooeririeieiinineiiersiessiensnesssessssenssienes | sevins 1A. ..19,932 |...100.897 19,398 19,226 19,291 | [ e end(88) [ o | e | s 2.500 |...... 1.697 |MON... 04/12/2012. | 03/15/2038.
3138AB  NC 9 |FN AHOI386 - RMBS........oooiieiierieiieerseise et ssesssssssssnsas | eeeens 1A e | e 123,230 |...109.705 130,902 119,321 122,644 | oo [ eerieriineeenne(250) [ oo | e | s 4.000 |...... 3.137 |MON... 03/29/2018. | 04/01/2041.
3138EN  HG 7 |FNALSB30 - RMBS........icoieiiiiiericeienisesesiessiesiessssessssssssensenes | venens 1A. ...110.043 37,418 34,003 35,407 | v [ eerrreiinenenne(392) [ o | e | s 4.000 |...... 2.685 | MON... 08/27/2014. | 08/01/2044.
3138X3  BX 9 [FNAU3B53 - RMBS........coocvieirreieeiseres s sesesiessssssesssssssanss | anvies LAI1TA L ...109.707 58,862 53,654 55,489 | oo [ e (BT6) [ o | e | s 4.000 |...... 2.979 |MON... 11/01/2013. | 09/01/2043.
3138XW  AM 0 [FN AWB3T1 - RMBS......ooiiieiriciicieniesssieissssesessssisessssssssssssesssnsnns | oensnne | oo | avenessenes 411.A ..110.189 21,108 19,156 9,968 | e | (236 | s | e [ 4.000 |...... 2.656 | MON... 07/24/2014.| 06/01/2044.
3138XX  H7 4 |FNAWT4A53 - RMBS......ooooeeiceeeeseeeeeeeeeeeseeeseesseesseesseesseesssesssesssaesssnnes | connens 1A. ..28,125 |...110.190 29,096 26,405 27,782 | v | e (B76) [ o | oo | e 4.000 |...... 2.421 |MON... 10/14/2014. | 09/01/2044.
3138Y6 MY 7 |FN AX4874 - RMBS FRTTRRRRR IR LA1A L ..55,178 |...109.820 57,167 52,055 53,649 | o | e (B18) | e | e [ 3.500 |...... 2.455 | MON... 01/15/2015. | 12/01/2044.
3140FP  C9 8 |FNBEB3B95 - RMBS........ccooiriieririieineriesineesensseessesssssssessesssssssssssnssns | connne | oo | cooeennnens A11A s | s 162,788 |...106.227 169,275 159,352 163,264 | .o | e 380 [ s | e | s 3.500 |...... 2.506 | MON... 05/30/2019. | 06/01/2047.
3140FP DG 1 |[FNBE3702 - RMBS.......ccootimiiiiieiiieineieieississesieissssssesssssessesssssenss | coneens 1A. ....302,942 |...107.821 311,545 288,946 300,485 | ..o [ verrnieeeend(887) [ e [ | e 4.000 |...... 2.512 |MON... 12/06/2017. | 06/01/2047.
3140JQ TE 3 [FNBNT7748 - RMBS......cocooiriiiriririeriericeississriesiesseessssssssssessensesens | svneees 1A. ...271,620 |...107.651 281,430 261,428 270,730 | oovvveerrerencrnnnis [ ceverieeereenn(898) [ e [ [ 3.500 |...... 2.089 |MON... 09/27/2019. | 09/01/2049.
3140QA NN = 6 [FN CA3096 - RMBS..........cccoimiiiiiiiiniiciiiesisieississiie s sssssnsissiiens | seiiae TA i | e 366,403 |...108.216 378,217 349,502 371,050 oo [ v 148 | s [ [ 4500 |...... 2.197 |MON... 03/22/2019. | 02/01/2049.
3140X4  H2 5 [FNFMI148 = RMBS.....ooooeeeeseeeeeeeeeeeeeeseseeseeseseesssesseseseesssssssesssesesesesens | aevenes 1A. ...105,631 |...105.582 108,642 102,898 105,958 | .oooveeerererinrenens | eerverrienienen 207 [ | e | s 3.500 |...... 2.182 |MON... 06/26/2019. | 12/01/2048.
3140X4 M4 5 [FNFMI278 - RMBS......coooiiiiiiiieiirieiee st issssssssesssesins | aeiias LAI1TA L ... 117,478 |...106.630 122,417 114,805 117,333 | oo [ e 14 i | e | s 3.000 |...... 2.180 |MON... 07/30/2019. | 07/01/2034.
3140X7  4F 3 |FNFM4421 - RMBS......cooiiiiieiniiceierisseiisssiessenisssssssssssssesssesesness | cevene | oo | avenriennd A11A s | s 893,618 |...104.862 896,177 854,625 893,533 | ..o | evrrinrinenene(85) | e [ [ 2.000 |...... 0.988 | MON... 12/09/2020. | 10/01/2035.
31410 UV 2 |FN 890796 - RMBS........ooooeerecrieeieceeeseseseesee s | eneias ....108,030 |...108.086 114,161 105,620 107,504 | oo [ e (@31) [ s | e | s 3.500 |...... 2.859 |MON... 01/17/2018. | 12/01/2045.
31418R P70 [FN AD4045 - RMBS......cocooiiiiiiiiissiisiiiesiesisssississsssssssessssssssssssssssssssensss | seienes 15,098 |...116.021 16,864 14,535 A5,103 | | 88) | i | | 5.000 |...... 3.851 | MON... 04/27/2010. | 04/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities SO PORTRRTOROTY (PSRRI 5,161,240 XXX 5,318,095 5,006,942 5,154,559 0 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
040588  F4 2 | ARIZONA ST CTFS PARTN....cooivirirrirrrineineriensesissesssesssssssensessnsenne | oveene | oo | aevvseeenns 1.DFE........ . 117.512 88,134 75,000 81,292 | o [ e (1,580) [ oo | e | s 5.000 |...... 2.634 12/20/2016. | 10/01/2024.
19668Q GZ 2 | COLORADO ST BLDG EXCELLENT SCHS TODAY CT......oouvvummirinniinnns | e 2|1DFE... ..114.613 286,533 250,000 268,848 |....cocoovoiiviiinnes [oinneenea(5,593) [ i [ [ 5.000 |...... 2.533 03/29/2018. | 03/15/2026.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities XXX 374,667 325,000 350,140 0 0 0 XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t Obligation: XXX | s 16,472,901 | ....cc...ce. 14,912,030 | ........... 15,636,338 | oo 0 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
009279 AC 4 |AIRBUS SE ...116.104 232,208 200,000 208,227 | ..ovveververrneeneens | e (189) [ v v [100.3.950 | 3.701 06/15/2017. | 04/10/2047.
010392 FQ 6 |ALABAMA POWER CO ...102.475 204,950 200,000 198,338 | .ooovvevrrrerveriinnns [ v 1,294 s | e | 2002450 | 3.137 03/29/2018. | 03/30/2022.
0258M0 EL 9 |AMERICAN EXPRESS CREDIT CORP.... ...114.094 228,188 200,000 195,174 | oo [ everriennnn64 [ s | s [ 20.3.300 | e 3.731 03/29/2018. | 05/03/2027.
02665W BP 5 | AMERICAN HONDA FINANCE CORP ...106.924 267,310 250,000 247,072 | oo | 875 i [ [00.2.900 | 3.297 01/02/2019. | 02/16/2024.
035242 AP 1 | ANHEUSER-BUSCH INBEV FINANCE INC........ccocoumrimrrreririrererinrisnniens ..113.273 113,273 100,000 199,908 | vvuierierieerens | e 16 | | | 20000 3.650 [ i 3.670 01/13/2016. | 02/01/2026.
05531F  BH 5 | TRUIST FINANCIAL CORP ...106.509 53,255 50,000 49,969 | .o |8 [ | [ 002,500 [ 2.518 07/23/2019. | 08/01/2024.
05567L T3 1 |BNP PARIBAS SA ...100.132 50,066 50,000 50,008 | .ovveeveerierineernens | v (158) [ o | v | 00005.000 | e 4678 06/03/2011. | 01/15/2021.
06051G EU 9 |BANK OF AMERICA CORP ...106.021 212,042 200,000 199,485 | .o [ v 281 | | e 00023300 | 3.433 03/29/2018. | 01/11/2023.
06051G  FB 0 | BANK OF AMERICA CORP ...110.833 110,833 100,000 100,599 | .ooovveerrerierinens [ eerrerrrenenne(181) [ | e | 4125 | 3.915 02/14/2014. | 01/22/2024.
06406F AD 5 |BANK OF NEW YORK MELLON CORP ...104.754 209,508 200,000 193,779 | oo [ e ,227 [ | e [ 2002200 | e 3.450 03/29/2018. | 08/16/2023.
110122 DC 9 |BRISTOL-MYERS SQUIBB CO.......c.ccocemerierirreeerrrinsernenirensseessensnssnens | wveeen | oo | eveeene 1,2 | TF FEiiiiiis | s 201,637 |...114.079 228,158 200,000 201,041 [ oo | e R17) | [ [0, 3.875 [ 3.740 06/15/2017. | 08/15/2025.
12189L  BA 8 |BURLINGTON NORTHERN SANTA FE LLC.....ccoviiviiineirniieeiineirnsnisseines | s ...196,224 |...113.226 226,452 200,000 197,236 | .oovvvvrerereerienes [ v 3T8 [ | e | 2000.3.250 | e 3.491 03/29/2018. | 06/15/2027.
125523 AH 3 | CIGNA CORP.......ooviiieiriirierierieesseisssie s | ceoeees 74,900 |...120.869 90,652 75,000 74,925 8 | oo [ [ d375 | 4.390 09/06/2018. | 10/15/2028.
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126650 DC 1 |CVS HEALTH CORP.......ovumiriiirieriesiseessessssseniesssseesssssssssessesssnsens. | coneees ..79,959 |...100.548 80,438 80,000 79,997 14 [ e v [20.3.350 |, 3.368 03/06/2018. | 03/09/2021.
143499  AB 7 | CARNEGIE INSTITUTION OF WASHINGTON........cocovrirerrmrrireriisernnienns | coreres ..50,000 |...102.171 51,086 50,000 50,000 | oo | e [ e | e |0 3.224 | 3.224 06/03/2020. | 07/01/2049.
14912L 6T 3 | CATERPILLAR FINANCIAL SERVICES CORP.........cccovurrerrmerrerrmeernnnenns | vverer | oo [ vvrrneeedT| T FE it | s 185,906 |...108.662 217,324 200,000 190,126 1,575 [ ovvvevverieeenee [ [0 2.400 | 3.374 03/29/2018. | 08/09/2026.
20030N  BH 3 [COMCAST CORP.......ccoouieriieiieiiesiieesseise st ssssssssesssesens | seseees ...241,138 |...125.506 313,765 250,000 243,537 396 [ .o | e | e0ni8250 | s 4.531 02/20/2014. | 01/15/2033.
208251  AE 8 | CONOCOPHILLIPS CO.....courerurimrrmerierirreseesseseesiesisesesseessssssessesssenes | oeeees ...140.136 266,258 190,000 214,607 | oo [ e (2,348) [ ..o | e | 2008950 | e 5.020 06/17/2003. | 04/15/2029.
22160K AL 9 |COSTCO WHOLESALE CORP.......coovvirrererreineiseeiesesensssisseessssssssnnes | sevias ...107.597 53,799 50,000 49,252 207 [ oo | erreeerneensenseinns | 202750 | s 3.221 04/06/2018. | 05/18/2024.
25179M AV 5 | DEVON ENERGY CORP........cocomtuiririierieriieseeissiisesisesieseseesssioseniens | oeeens ..117.534 117,534 100,000 .99,974 A | e | e | 00005.850 [ i 5.856 12/10/2015. | 12/15/2025.
254687 DD 5 |WALT DISNEY CO...ovveruirrinirierieeiseesssissssessesisesssssssisesssssssssssnsns. | oseens ..113.190 113,190 100,000 .99,877 25 | s | e | 00003700 [ i 3.728 10/14/2015. | 10/15/2025.
254687  FN 1 [WALT DISNEY CO...coovvviiririiirirenieisirneiessssseiensss s ssssssssessssssssenss | cernns ..110.859 55,430 50,000 49,977 4 | e | e 00023350 | 3.362 03/19/2020. | 03/24/2025.
26441C AP 0 | DUKE ENERGY CORP........osvuuirvrrrerierisisseessssssssssnsesssssssssssssssssssnsnes | senees ..131.827 131,827 100,000 102,354 (B1) | e e [ 204800 | 4.638 12/01/2015. | 12/15/2045.
26442C  AQ 7 |DUKE ENERGY CAROLINAS LLC.....c.vvviirirrreieineieiesissiessssisnrssssinns | vveens ...104.365 78,274 75,000 .73,959 451 | e | e 0002500 | 3.158 04/05/2018. | 03/15/2023.
26824K  AA 2 [ AIRBUS FINANCE BV.......ccouiiirririnerierieeeneessnsssssessseseesesssssssssssnsens | sessns ...104.975 104,975 100,000 .98,264 TAT [ e | e | 2002700 | e 3.495 12/10/2018. | 04/17/2023.
26875P AU 5 |EOG RESOURCES INC.......cooirviirrirrrinsiiessiessisssessessisssssssssisnneins. | e ...121.536 60,768 50,000 149,981 1 | s | e [ 375 | 4.380 04/08/2020. | 04/15/2030.
29250R AW 6 |ENBRIDGE ENERGY PARTNERS LP.........coovmerimrieriieiirieriesencensnins | s ..122.247 61,124 50,000 149,905 A7 [ v [ [0 5.875 |, 5.921 10/01/2015. | 10/15/2025.
341081 FZ 5 |FLORIDA POWER & LIGHT CO....cevuuiiuiiiiireieiisiiseiseesiseseessessssisenns | eseens ...108.825 163,238 150,000 149,869 22 | i e | 0000 2.850 [ 2.872 03/24/2020. | 04/01/2025.
35137L  AM 7 |FOX CORP.....ouviiiciicriereteiei et sienes | enees ...109.121 81,841 75,000 74,899 16 [ v e [203.050 |, 3.084 03/31/2020. | 04/07/2025.
377373 AG 0 | GLAXOSMITHKLINE CAPITAL PLC......oevirireineirsieserieiseesseessessssnsnns | eeeens ...107.748 404,055 375,000 375,824 | ..o | s (238) [ coveoerveerriienes [ e | 0:3.000 | 2.929 03/27/2019. | 06/01/2024.
38141G  RD 8 | GOLDMAN SACHS GROUP INC......covorrvirrrirrrirnressressssesssssssssssnees | coveees ...106.713 106,713 100,000 .99,380 284 [ ovvereieeinnies | e | 0000023625 | s 3.942 01/30/2014. | 01/22/2023.
38141G XM 1 | GOLDMAN SACHS GROUP INC ....100,000 |...101.099 101,099 100,000 100,000 | coouevvnrererierinnes [ e e | eevneensennennenens | e 1.093 | s 1.093 12/04/2020. | 12/09/2026.
384802 AE 4 |W W GRAINGER INC ...101,304 |...105.322 105,322 100,000 101,094 | oo | e (210) | cevvvveverrireriiens [ [ 1.850 [, 1.569 03/09/2020. | 02/15/2025.
42824C  BF 5 |HEWLETT PACKARD ENTERPRISE CO......cocovvvrveervrinerneriererseessniennennes | vvvens | oo | eereee L2 | 2B B [ e 49,909 |...113.510 56,755 50,000 49,922 13 [ e e [0 4650 | 4.696 04/06/2020. | 10/01/2024.
438516 BW 5 |HONEYWELL INTERNATIONAL INC ....199,586 |...106.563 213,126 200,000 199,697 79 | e | e [ 000002.300 | e 2.344 07/30/2019. | 08/15/2024.
44107H  AF 9 |HOSPITAL FOR SPECIAL SURGERY.......ccovivirireerrinerieriseserseessssissnis 99,072 |..... 96.467 96,467 100,000 .99,080 8 | oo [ e [ 2000 2.667 | 2.712 08/17/2020. | 10/01/2050.
46625H JT 8 | JPMORGAN CHASE & CO 99,753 |...110.044 110,044 100,000 199,914 26 | oo | e | 0000 3.875 [ 3.905 01/30/2014. | 02/01/2024.
46647P BT 2 |JPMORGAN CHASE & CO 200,000 |...101.130 202,260 200,000 200,000 [ voooveerreernerennne | cereeennneesnneennnes | eeeennneennnennnes | e | 1.045 | 1.045 .| 11/12/2020. | 11/19/2026.
494550 BT 2 |KINDER MORGAN ENERGY PARTNERS LP. 99,494 |...100.000 100,000 100,000 .99,987 80 | v e | 0000 3.500 [ enee 3.582 02/19/2014. | 03/01/2021.
58933 AJ 4 |[MERCK&CO INC ...130.062 325,155 250,000 247,447 B8 [ .oeeeererrenies | eeienieeneeniieniiins | o150 | 4.221 05/14/2014. | 05/18/2043.
59217G  CK 3 |METROPOLITAN LIFE GLOBAL FUNDING | L A11.704 223,408 200,000 188,228 1,503 [ .o [ e [2023.000 | 4.009 11/05/2018. | 09/19/2027.
595620 AQ 8 |MIDAMERICAN ENERGY CO ...112.100 56,050 50,000 149,989 2 | s e [0 3,100 [ 3.104 01/23/2017. | 05/01/2027.
61746B  DJ 2 [MORGAN STANLEY. .107.217 107,217 100,000 .99,647 155 | oo [ [ 003750 | 3.923 01/30/2014. | 02/25/2023.
631005 BJ 3 |NARRAGANSETT ELECTRIC CO ..113.413 113,413 100,000 100,000 | .ovouveerrererierinnns [ [ | e | 200 3.395 | s 3.395 04/07/2020. | 04/09/2030.
654106 AF 0 |NIKEINC ...109.369 54,685 50,000 47,087 A44 | e [ [0 2.375 3.488 01/03/2019. | 11/01/2026.
65473P  AJ 4 |NISOURCE INC 115,717 57,859 50,000 49,827 12 [ e e [002.3.600 ... 3.644 04/07/2020. | 05/01/2030.
666807 BS 0 |NORTHROP GRUMMAN CORP ..124.125 186,188 150,000 149,444 A6 [ oo | e | 4400 | 4.449 03/19/2020. | 05/01/2030.
68233) BH 6 |ONCOR ELECTRIC DELIVERY COMPANY LLC.....c.cocrvrrmrrrmrrneirernnennireens | verene | oo | cvreens ..117.529 235,058 200,000 199,925 8 | e | e [ 2003700 | s 3.706 08/07/2018. | 11/15/2028.
693475 AX 3 | PNC FINANCIAL SERVICES GROUP INC........ccrvvumirmerrrnrereririsseesensnes | veeens ...109.783 274,458 250,000 249,614 B4 | e | e | 2000 2.600 | e 2.630 07/18/2019. | 07/23/2026.
713448  EQ 7 |PEPSICO INC.....osiiviriiiieiieceiiseeiieseiesesisssisssisssisesssesissssisesinns | areions . ...106.819 480,686 450,000 449,728 48 | i | e [2000.2.250 | e 2.265 03/17/2020. | 03/19/2025.
717081  ES 8 |PFIZER INC......cevvriererirercrisrrnerieninsesssnsssssssssensenssseessssssessesssessssnsnnee | coeene | oo | sevveene 1,2 [ 1F FE i | e 124,936 |...107.881 134,851 125,000 124,958 12 [ e e [00.2.950 |, 2.961 03/04/2019. | 03/15/2024.
74456Q BX 3 |PUBLIC SERVICE ELECTRIC AND GAS CO......oecoiimmreneirneeieeineisnerinnns | eeeens ....249,960 |...116.062 290,155 250,000 249,967 A | e | v | 00000 3.650 [ i 3.652 09/05/2018. | 09/01/2028.
85771P AN 2 |EQUINOR ASA.......oiiiriieririnirieriesiesesssissssessessessssessssssssssessssssssnses. | sevines ...199,854 |...109.883 219,766 200,000 199,947 16 [ v v [ 203,700 |, 3.709 11/05/2013. | 03/01/2024.
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883556 CG 5 | THERMO FISHER SCIENTIFIC INC......ooovvirrercerernnieerierienesseessseissssnens | veeens . 2.AFE.. ..50,000 |...124.977 62,489 50,000 50,000 | v [ e | e | e | e 4497 |..... 4.497 |MS...... . .1,124 | 03/23/2020. | 03/25/2030.
89236T FS 9 | TOYOTA MOTOR CREDIT CORP......ccooourvirriirnrirnsiieneisssisssiisessinns | s v e 1| LE FE.. ..99,973 |{...108.538 | ... 108,538 100,000 .99,983 5 3.350 |...... 3.356 | JJ....... v 3,350 | 01/03/2019. | 01/08/2024.
893526 DJ 9 | TRANSCANADA PIPELINES LTD.....ccorvuurvmerierirrerneesseeseriesssenesesessnins | veeens (o] I TI2AFE i | s 221,036 |...137.521 | ... 275,042 200,000 217,267 | oo | e (A96) | .vvvoverrerereens [ e [ e 6.100 |...... 5.378 | Do | e 1,017 | 12,200 |07/12/2011. | 06/01/2040.
907818 DN 5 | UNION PACIFIC CORP......ovviurirrireiieriesiseisseiseisessesissessssssssssssneses | eseens [ 1,2|2AFE.... ..49,011 |...104.687 52,344 50,000 49,531 195 | oo [ e [ e 2.750 |...... 3.179 |AO...... 11,375 | 04/04/2018. | 04/15/2023.
911312 BX 3 |UNITED PARCEL SERVICE INC.......ccovivirrimirierierienienissesesiessnesssenins | veeens [ 1,2[1.GFE i | e 99,895 |..112.979 | ... 112,979 100,000 199,911 16 [ s [ e [ e 3.900 |...... 3.923 |AO...... 03/19/2020. | 04/01/2025.
91324P DK 5 [UNITEDHEALTH GROUP INC......coouirirrireirneierieriesisessssisensssssssssnenens | seeene [ T FFE s | e 250,875 |...118.897 | ... 297,243 250,000 250,707 e(B1) | e [ s [ 3.850 |...... 3.806 |JD....... 09/26/2018. | 06/15/2028.
91324P DM 1 |UNITEDHEALTH GROUP INC......ccooeverriirirrierierieseieniseissensessisesienens | seves 1.FFE.. ...109.452 54,726 50,000 49,924 23 | s [ s [ e 3.500 |...... 3.554 |FA...... 12/13/2018. | 02/15/2024.
92343V EU 4 |VERIZON COMMUNICATIONS INC IOV . 2.AFE.. ...118.909 64,211 54,000 54,351 e(B3) | e [ s [ 4.016 |...... 3.927 | JD....... 02/28/2019. | 12/03/2029.
92826C  AD 4 |VISAINC. ..ottt sssssessessnes | onnne . 1.DFE ..112.185 56,093 50,000 52,822 | | e (A48) [ .ovvrvereireiens e [ s 3.150 |...... 1.890 |JD....... 03/16/2020. | 12/14/2025.
931142 CB 7 |WALMART INC...cooiirriiiaerierieees st sssssssesssesssssssans | eeens IO N 1.C FE. ...145.601 | ... 364,003 250,000 278,599 | ..ovvcrirerneeienins [ e (1,390) [ cooovrnrererrerins | vevrveinerrierineins | s 5.250 |...... 4197 |MS...... 05/01/2014. | 09/01/2035.
931427 AH 1 | WALGREENS BOOTS ALLIANCE INC.......coovvireriririrerieisissiersesssiennnes | cevenns . ..110.526 55,263 50,000 49,674 (T [FSUSORNIOTRN IUROTRIRRRTOTIOR IR 3.800 |...... 3.983 | MN...... 07/27/2015. | 11/18/2024.
94974B  EV 8 |WELLS FARGO & CO...cuuiiuuirsurissrsensesessensssnssssssssnsenssssesssnssssssssssssnssssesss | sessans . ...101.056 | ... 202,112 200,000 200,183 | ..o [ [L2)) [Tl ORI P 4.600 |...... 4.221 |AQ...... 08/23/2011. | 04/01/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX | s 10,137,591 8,949,000 8,975,995 0 5,581 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - C cial Mortgage-Backed Securities
08162B BD 3 |BMARK 2019-B11 A4 - CMBS SOOI PO . AFE i | i 252,498 |..113.752 | ... 284,379 250,000 252,057 | .ovvvverrerrnernnnns | eerverrnereen(30B) [ v [ e [ e 3.280 |...... 3.153 |MON... 05/22/2019. | 05/17/2052.
17325G  AD 8 |CGCMT 2016-C3 A4 = CMBS........covverrirerircirerissisessiessiesisesssssssssssssssennss | avvens - ...325,875 | .. 111.417 | .. 362,107 325,000 324,788 | oo [ e (A7) [ [ [ 3.154 |...... 3.159 | MON... 08/08/2018. | 11/18/2049.
17326F  AD 9 | CGCMT 2017-C4 Ad - CMBS.......ovoriirirniineierieeiseisseississssesssesessesss | ceeees [ ...122,769 |..113.683 | ... 142,104 125,000 123,254 | oo [ v 209 | s | e [ s 3471 ... 3.718 |MON... 08/10/2018. | 10/17/2050.
36252R  AJ 8 | GSMS 2014-GC18 A3 - CMBS.......oviriieieieiieeiesisseissisessssssesssssses | seenes . AFE i | i 788,335 |...103.971 | ... 801,703 771,086 TT9,577 | oo [ everireeeee(3,889) [ o [ e [ 3.801 |...... 3.280 | MON... 03/29/2018. | 01/11/2047.
61766E BE 4 |MSBAM 2016-C29 A4 - CMBS........cocovvveereereeeeeseeiseiesseesiessesssssssssasess | avvees ol ...261,250 |...110.700 | ... 276,750 250,000 256,131 3.325 |...... 2.799 |MON... 05/04/2016. | 05/17/2049.
95000A AU 1 [WFCM 2015-P2 Ad = CMBS........coooiviiireiieriesisseississsssssiesssesssssssssssnss | svsens [P ....208,547 |...113.606 | ... 227,212 200,000 204,859 | ..o [ eererirenreenn(998) [ s [ [ 3.809 |...... 3.260 | MON... 12/13/2016. | 12/17/2048.
95000M  BP 5 |WFCM 2016-C36 A4 - CMBS.......ocevouererreerieeieeiesesssessiessesssssssssaenss | eneins . AFE s | i 231,743 |...108.560 | ... 244,260 225,000 229,021 | .oovvveerieeencrrnnnins [ eerverrrneennenn(B88) [ s [ e [ 3.065 |...... 2.721 |MON... 10/21/2016. | 11/18/2059.
95000P AE 4 [WFCM 2016-C37 A5 - CMBS......c.oveieerieirireirersniseiessssissesesssisssesisssnss | ceeres e ....154,493 |..114.586 | ... 171,879 150,000 152,766 | ..ovevvreveveerenrens | coverrenieere(A52) | oo | e [ e 3.7% | ... 3.444 |MON... 12/09/2016. | 12/15/2049.
95001 AW 7 |WFCM 2018-C44 Ad - CMBS........covoereeriereeeeseessisssesseessss s | ceneies o ...302,984 |...116.035 | ... 348,104 300,000 302,066 | ...ccvocrererrrerrreeis | coverreerieee(824) [ v [ oo, [ e 3.948 |...... 3.823 |MON... 04/30/2018. | 05/17/2051.
95001W  BA 5 |WFCM 2019-C49 Ad - CMBS.......ooiiriiiiiierisnissesessssississssssssssssensssssssenss | oneens . ....504,989 |[..115.503 | ... 577,516 500,000 504,019 | .o [ revrrininneenn(883) | v [ [ 3.760 |...... 3.643 |MON... 02/21/2019. | 03/15/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities .3,153,482 XXX 3,436,014 3,096,086 3,128,537 0 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securltles
02587A AN 4 |AMXCA 2019-2 A - ABS ..103.129 | ... 232,039 225,000 224,994 4 04/22/2019. | 11/15/2024.
14041N  FU 0 [COMET 2019-2 A - ABS o ..102.427 | ... 204,854 200,000 199,971 16 08/28/2019. | 08/15/2024.
14042W  AC 4 | COPAR 2019-1 A3 = ABS.....coouiiirirrireiierinsiiesiesissese s | d | 1 101713 152,569 150,000 149,989 05/21/2019. | 11/15/2023.
14314R  AD 4 |CARMX 2017-4 A4 - ABS... ...101.460 | ... 862,410 850,000 846,390 03/29/2018. | 05/15/2023.
17305E  GF 6 | CCCIT 2017-A7 A7 - AB ...100.439 | ... 251,096 250,000 246,569 03/23/2018. | 08/08/2024.
17305E  GM 1 |CCCIT 2018-A3 A3 - ABS .107.222 | ... 134,028 125,000 124,955 06/13/2018. | 05/23/2025.
29366A AA 2 [ELLIA1-ABS ...100.529 26,642 26,502 .26,502 09/15/2011. | 09/01/2023.
34528Q FZ 2 |FORDF 2018-1 A2 - ABS ..100.073 | ... 250,184 250,000 250,000 03/13/2018. | 05/15/2023.
34528Q GD 0 |FORDF 2018-2 A - ABS e ..106.005 | ... 159,008 150,000 149,987 8 03/13/2018. | 03/15/2025.
36257A  AD 3 | GMALT 2019-2 A3 - ABS......cooomririierieeirseiseesesssssssessessss s ssssssees | eeenend | LAFE. . ...100.553 52,367 52,079 52,079 1 04/30/2019. | 03/21/2022.
82652K AA 2 [SRFC 171 A-RMBS ..101.772 15,637 15,365 .15,364 (0) 03/13/2017. | 03/20/2034.
82653E AA 5 [SRFC2019-1 A- RMBS . ...103.674 43,633 42,087 42,086 (0) 03/12/2019. | 01/22/2036.
92348R  AB 4 |VZOT 2017-3 A1B - RMBS........ooouiiiriineieiineieeisseseniesiesssessssissnsens | seeees [ A1 1AFE. s | oo ...100.003 | .......... 0 10/11/2017. | 04/20/2022.
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ei SVO Rate Used Temporary Exchange Admitted Contractual

g| Bond | Administra- to Obtain Book/Adjusted Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Carrying Value Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
92349F AB 9 |VZOT 2018-1 A1B - RMBS. 58,749 |...100.044 58,774 58,749 | oo [ e [ e | | e 0412 | e MON... | .. ...539 | 03/06/2018. | 09/20/2022.
98162V AD 1 | WOART 2019-B A3 - ABS.. ....299,993 |...101.663 304,990 299,997 2.590 |...... 2.605 | MON... .7,770 | 05/07/2019. | 07/15/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECURHES. ... ..o 2,681,513 XXX 2,748,232 2,687,632 XXX XXX XXX | oo 2 TAT | 58,660 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 14,827,530 XXX [ s 16,321,837 | ... 14,739,869 | ..coovenes 14,792,164 0 XXX XXX XXX [ 91,937 | i 453,611 XXX XXX
Totals
7699999. Total - Issuer Obligations 23,119,618 XXX [ e 24,498,686 22,512,680 0 0 XXX XXX XXX [ s 230,158 | ........ 763,399 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities .5,500,245 XXX 5,650,816 5,485,241 0 0 XXX XXX XXX 14,469 | ... 144,617 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMtIEs. .........vvvrreisrenriscriiariscenns .3,153,482 XXX 3,436,014 3,128,537 0 0 XXX XXX XXX [ 9,272 | 111,262 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities................cccccoevevrrrrrnnnns 3,052,834 XXX 3,122,899 3,037,772 0 0 XXX XXX XXX | e 7,365 | 74,910 XXX XXX
8399999, GIANA TOAl - BONGS. .....vvuurvuuvesreseeseeseisse st ees st 34,826,179 XXX 36,708,414 34,164,231 0 0 XXX XXX XXX | s 261,264 | ..... 1,094,187 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

.3,781,271 3,312,432 MF 4,479,158 1G ... 2,234,501

..99,974




Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM PANY

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

1F]

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVO
g| Numberof Par Value | Rate per | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Administra- Date
CUSIP Identification Description Code | n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B.J/A.C.V. tive Symbol | Acquired
Industrial and Miscellaneous (Unaffiliated) Red: ble Preferred
| [...].] 0 0
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX XXX
8999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= N 0 1C e 0 1D 0 1E i 0 TF e 0 LLC RN 0
2A ! 0 2B o 0 2C 0
3A 0 3B i 0 3C e 0
AA 0 AB 0 AC 0
BA e 0 [S1= J 0 5C e 0




Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM PANY

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

ci3a

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
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
001055 10 2 | AFLAC ORD.....oituiiiiirieriieinsisiseieie sttt sssnssssensnnins | conenens oo | e 164.000 6,420 184 e (1,383) [ v 12/18/2018. | oo
00123Q 10 4 |AGNC INVESTMENT REIT ORD......ccooooiiiiiimiiiiniiinissniisseisssisssessssssssssssssesnnens | e ....100.000 1,807 12 160 I I (208) .| 10/10/2018.
00130H 10 5 | THE AES CORPORATION........oiiiimiiiminiireiisesisesisesissesisssssssssssss s | s v | v 151,000 2,116 87 I [P 544 .| 10/15/2019.
00164V 10 3 |AMC NETWORKS CL A ORD......ccooooiriiiriiiniiiniissiiesiisneissssssssssssssssssssssnsssnees | covins [V 10.000 . 585 I (37) ((<70 1 I 04/22/2019.
00206R 10 2 [ AT&T ORD ..ot | e [V I 1,382.000 | ...ccooovvernn.39,746 | ... 28.760 39,746 39,715 ..2,469 .. | 10/20/2020.
002824 10 0 |ABBOTT LABORATORIES ORD........ccooimiiimiiiniiiniiinsiisnsississnssssssssssssssssenssens | caneiens [V 347.999 | ...................38,102 | ..... 109.490 38,102 11,693 501 - . .| 03/03/2014.
00287Y 10 9 |ABBVIE ORD.........cooriiuriiimieiirceiiecesiesessesessesessess s sesesiens | covieee [V 332.000 | ......c....c.......35,574 | ... 107.150 35,574 21,901 .1,430 | e 6,444 | ..o 10/10/2018.
003654 10 0 |ABIOMED ORD......ccviriiriirriiisiresisisisssiessssssiesssssssssesssssesessssssssssssesssssssssessessnsssenss | cennnen 1,762 | 1,536 | v .. | 12/16/2019.
00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD........ccoocrviimmeiimreiieneiiesesiesessesesseseseeseseenes | coveees . . 731 I I 341 .. 10/10/2018.
004225 10 8 |ACADIA PHARMACEUTICALS ORD.......covivieriiririnniiirerinsisisessssssssssiesssssessessssssssenss. | connnens oo | 28,000 | 1,337 | 480 | e 1,367 I I (31) (X R 07/15/2020.
00434H 10 8 | ACCELERON PHARMA ORD........cocomiiiiimiirieiimseiiseiiesesissesessessssesssesesssessesesseseenenes | ovneens coo e 15.000 | 1,919 100127940 | 1,690 I I 229 | oo | s 229 .. | 10/20/2020.
00507V 10 9 |ACTIVISION BLIZZARD ORD......ccvvuierriiiiiriierssieiesississssssesssssssssesssssessessssssssssssnns | eeveens oo | e 159.000 | i 14763 | L . 10,111 65 | 5,315 | oo [ v .. | 10/10/2018.
00508Y 10 2 |ACUITY BRANDS ORD........cccooimiiimeiiniiireiisseiissesissssissssssssssssssssssssssssessssesnnness. | covnns coo e 10.000 | 1,211 10001212090 | 1,213 5 I I (169) (RLCLS) 10/10/2018.
00724F 10 1 |ADOBE ORD......cccociiiiiriiniinciiciicinsissisciississiesississsisssissssessssesssssesssssssessnness | convens [ oo | cvnrieennen90.000 | i 45,011 | 14,210 | oo e | e | e 15,328 | i .. [ 10/10/2018.
00751Y 10 6 |ADVANCE AUTO PARTS ORD [N I . 2,164 4 13 (42) (42)|. .| 10/10/2018.
00766T 10 0 | AECOM ORD.........iiiimriiimriiiceiiseeisseseecess s | cereiens 1,118 10/10/2018.
007903 10 7 |ADVANCED MICRO DEVICES ORD.........cccooimriiimriinniiinsiiessiisssiissssssssssssssssssesnnns | caveiees 5,782 .. | 07/15/2020.
008252 10 8 |AFFILIATED MANAGERS GROUP ORD........ccooiiiiiiiiirerireeiiseiisenisseneesssieseseesesens | ceveeens 1,909 5 .| 10/10/2018.
00846U 10 1 |AGILENT TECHNOLOGIES ORD.......ccoomimiimiiniinniensiinsisssissssssssssssssssssssnsess | s 3,617 51 12/18/2018.
00847X 10 4 |AGIOS PHARMACEUTICALS ORD.......cooiiirierireiirneeisesisseeeseseseesesisesssssesesesseseenns | covieee 452 .. | 12/16/2019.
00912X 30 2 [AIRLEASE CLA ORD......cosiiiiiiiiiririeisissiesesissiessssssss s ssesssisssessssssssssssessnns | osssens 936 4 15 . | 04/22/2019.
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD.........ccooouuieiirerirerineresssnisesnissseiesssessssiins | ceveeens 6,606 66 254 10/10/2018.
00971T 10 1 | AKAMAI TECHNOLOGIES ORD.......ccevimiviriiiireriiieirenisisesessesssssssessesssssssssssssssesessns | cennnens 1,857 .. | 10/10/2018.
011659 10 9 |ALASKA AIR GROUP ORD I I . 556 3 .| 06/14/2016.
012653 10 1 | ALBEMARLE ORD......cooouuiiiiriiireiiceiieseiissiisess s ssessesess | ceneiens 2,078 10 40 10/15/2019.
015271 10 9 |ALEXANDRIA REAL ESTATE EQ REIT ORD OO DO 4,159 32 80 .| 04/17/2020.
015351 10 9 | ALEXION PHARMACEUTICALS ORD.........covvvirrrireiirieeisreiieseeiesssissssisssssesssssesssinns | ceseeens 5,330 .. 10/10/2018.
016255 10 1 |ALIGN TECHNOLOGY ORD 4,259 .| 10/10/2018.
018802 10 8 |ALLIANT ENERGY ORD 2,836 74 04/17/2020.
01973R 10 1 |ALLISON TRANSMISSION HOLDINGS ORD 1,245 17 .. 10/10/2018.
020002 10 1 |ALLSTATE ORD.......ccoomveerriiemirienerieneiienenes 4,172 41 129 .| 10/10/2018.
02005N 10 0 |ALLY FINANCIAL ORD 2,366 68 10/10/2018.
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD........ccooomvvviiriiiniieneieneisnenisenenissnenssnssssnennns | oneeene | o | evirennerei20.0000 | i 2,599 | . ..2,599 1,620 .. 10/10/2018.
02079K 10 7 |ALPHABET CL C ORD ..1,751.880 105,113 46,983 . | 04/17/2020.
02079K 30 5 |ALPHABET CL AORD ..1,752.640 105,158 29,508 04/17/2020.
02156B 10 3 |ALTERYX CL AORD v 15,000 | i 1,827 | 121.790 | oo 1,827 1,637 .. | 06/28/2019.
02156K 10 3 |ALTICE USA CL A ORD........coirviirriimeiiceiiesesieneseenessssesissesessessssessessssssesssnesssnnes | covies v | e 75,000 | 2,840 | L 37870 | oo 2,840 1,979 .| 08/14/2019.
022098 10 3 |ALTRIA GROUP ORD.........cosmviirriirrrireeiinesisnesissenisssssssssssssssssssssssssssssssssssesnsssnnns | coinene | eoe | covererer369.000 | coviviiriiirnnnn. 14,965 | oo 41.000 14,965 13,001 314 724 12/15/2020.




Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM PANY

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

[ XAE

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
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. Acquired | tive Symbol
023135 10 6 |AMAZON COM ORD ..82.000 ....267,068 |..3,256.930 267,068 93,096 - . . o 115,545 |. .. | 12/16/2019.
023436 10 8 |AMEDISYS ORD v | 10,000 | 2,933 | 293.330 | .o 2,933 2,489 .. | 10/20/2020.
023608 10 2 |AMEREN ORD........ooiiriiiiiiiiniiniiisniissiseissssssessssssssssss s sssssssssssnenes | coneeens 861 52 .. | 02/25/2013.
02376R 10 2 | AMERICAN AIRLINES GROUP ORD........cocmmrviimiiiiriiireiiseiieseiiesessssessssessesessssesens | neeees . . 1,698 .| 12/15/2020.
024835 10 0 |AMERICAN CAMPUS COMM REIT ORD........coooimiimiiniiiriienesiesesissnessssesisnssesnenes | coveeens [V I 30.000 | ..o 1,283 | ... 42770 | oo 1,283 1,226 56 10/10/2018.
025537 10 1 |AMERICAN ELECTRIC POWER ORD.........ccooriiriiiriiireiiceeiesesiesseeesssesssseesseiesnees | ceneeens coi | e 106.000 | oiin8,829 | L 83.290 | oo 8,829 7,216 301 .. 10/10/2018.
025816 10 9 |AMERICAN EXPRESS ORD e [ v | e 133.000 | i 16,081 | L 120.910 16,081 9,194 229 .| 10/10/2018.
025932 10 4 | AMERICAN FINANCIAL GROUP ORD.........coouuriiiririrreeieeeisesisesesesessssesessseseesesnens. | ceseeens 1,637 58 10/10/2018.
02665T 30 6 |AMERICAN HOMES 4 RENT CL AREIT ORD.......cocovvimiiiiinieierieiesesississssssssssnsnnens | connnens 1,148 3 1 .| 10/10/2018.
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD.........ccoovoririririrrcrinerisesiesssessesissesienns | ceveeens 6,491 142 .| 12/15/2020.
03027X 10 0 |AMERICAN TOWER REIT.... B JOR IR 94.000 | oovvicrriinne 21,099 |..... 224.460 9,212 114 407 10/10/2018.
030420 10 3 | AMERICAN WATER WORKS ORD........coccoomvuimmrrmmninnerisnerisnnsesnneesnsssssnsssnsesssnnsinns | eoveeins | eee | cveeerenennne 02000 | oo 5,678 | 153.470 4,385 37 .. | 12/15/2020.
03064D 10 8 |AMERICOLD REALTY ORD s | | 45,000 | 1,680 L 37.330 1,459 9 37 .| 06/28/2019.
03073E 10 5 |AMERISOURCEBERGEN ORD.........ccooociimiimiiiniiisiiinsiiieneiessssisssssssssessssesnssesnnss | covens coo | e 18.000 | i 1,760 | L 97.760 321 31 03/28/2007.
03076C 10 6 |AMERIPRISE FINANCE ORD.........cccocomiiiiiiiiiiiiiissiciissicsisissiisssssisessiesissiias | coenees co| e 18000 | 3,498 L 194.330 756 74 .. [ 10/19/2011.
031100 10 0 |AMETEK ORD......coooiiiiiiiiriiiirieniesessesesssssssssssssssssssssssssssssssssssssssessnns | coneeens coo | 92,000 | 6,289 | 120.940 |. . 3,375 37 .| 10/10/2018.
031162 10 0 |AMGEN ORD........ccooovummmririiinreiireneiienenes oo | e v | e 109.000 | oo 25,081 | 229.920 25,061 14,033 698 10/10/2018.
032095 10 1 |AMPHENOL CL A ORD.......cooiiriiiiriiiniiiiriinnissesssisssssssssssssssssssssssssssssssssnnes | coneiens oo | 04000 | 8,369 | L 130.770 | oo 8,369 4,371 19 64 .. 10/10/2018.
032654 10 5 | ANALOG DEVICES ORD.........cooviiuuiiiimriiiriieereiieseiieseseesessesesseseseesessesesessesessesiesss | coseeens v | ererrenn80.000 | i 11,818 | 147.730 11,818 5,188 198 .| 10/10/2018.
03272L 10 8 |ANAPLAN ORD......ccoooriiiriiiriinniisnsisesssssssssssssssssssssssssssssssssssssssssssssssssnns | coneiens 1,107 08/14/2019.
035710 40 9 | ANNALY CAPITAL MANAGEMENT REIT ORD.........ccooviirriirinneiisneiseneisessesennesnnnens | ceneeens . 2,732 59 254 .. 10/10/2018.
03662Q 10 5 [ANSYS ORD.....civiiriiiriinrcnsiesessssis s | s ..6,548 |.... 363.800 |. ..6,548 3,938 .| 04/17/2020.
036752 10 3 | ANTHEM ORD.....cooiiiiiieiiiiiiceisceiieesicesissssi s | ceneiens [V 49.000 | ..coovvriirriins 15,733 |..... 321.090 15,733 8,129 186 10/10/2018.
037411 10 5 [APACHE ORD......ouiiiiiiiciriiieitie et sssinenss | nevseses 723 718 3 .. | 07/15/2020.
03748R 74 7 |APARTMENT INVST MGT CL A REIT ORD SOOI IOV . 69 677 493 .| 11/13/2020.
03750L 10 9 |APARTMENT INCOME REIT ORD.......cooviiiiiriiirerineieeeiinsiesisssessssiesessssssessssssssseniens | covenens . 499 493 12/15/2020.
03768E 10 5 |APOLLO GLOBAL MANAGEMENT CL A ORD.........cooooummmriimiiiineiineiessiissesesssesnnnes | o oo 40,000 | 1,959 | 148.980 | 1,959 2,054 40 (94) (94)]. ..| 07/15/2020.
037833 10 0 | APPLE ORD...iiiiiiiiieiiceiiceiieseiisesssesi s | ceneiins o e 3,117.000 | e 413,595 | L 132.690 413,595 71,662 .2,517 (198,949) | oo | o (198,949) | . .. | 12/18/2018.
03784Y 20 0 |APPLE HOSPITALITY REIT ORD.......coccoomviiimriinriiinneiisniiisnsissnsissnssssnsisnsisssssssnssens | eveinne [ eon | sevvenennenn50.000 | i 046 | 12.910 | .. 646 845 15 ....(167) (167)| . .| 10/10/2018.
038222 10 5 |APPLIED MATERIAL ORD.......cooooeiiiiriiirniiineiisceieeseiieeesiesessssesssssessesesssssssnsssnnns | coneins | eee | eereneneen 170.000 | i 14,671 | L 86.300 14,671 4,190 148 10/10/2018.
038336 10 3 |APTARGROUP ORD 1,536 22 .. 10/10/2018.
038520 10 6 |ARAMARK ORD 2,219 24 .| 10/10/2018.
039483 10 2 |ARCHER DANIELS MIDLAND ORD 2,956 112 10/10/2018.
03966V 10 7 |ARCONIC ORD 216 ..| 08/08/2018.
040413 10 6 |ARISTA NETWORKS ORD 3,387 .| 10/10/2018.
04247X 10 2 | ARMSTRONG WORLD INDUSTRIES ORD.........coccouvvemrrirnnrenneiinneessneesnnesnsnensnneenns [ eovevene [ eon | eevrerennenn 10.000 | i 744 | 74.390 | .. 744 749 8 03/20/2019.
042735 10 0 |ARROW ELECTRONICS ORD........cccoviiiriinniiciiericiinsissiscissiecsssnississsssessissssnnins | oovenne | e | ceriinennnni20.0000 | i 1,946 | L 97.300 | .o 1,946 1,371 .| 10/10/2018.
044186 10 4 | ASHLAND GLOBAL ORD.........ccocommvriririirrisseresnnrisnneisnenessnesesnesesnnssssesssssssnnnnesnnes | eoneens | oee | cvnnenennnnn 18.000 | i 1,188 | i 79.200 | oo 1,188 1,156 17 10/10/2018. | ..o
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

[AAE

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
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. Acquired | tive Symbol
045327 10 3 | ASPEN TECHNOLOGY ORD........cccoovemmrreirrimmmeeiimesinsesissesssnesisnesessesesnessssessssssnns | convvens | eee | cvnrerennnns 18.000 | i 1,954 L 130.250 1,517 .| 10/10/2018.
045487 10 5 | ASSOCIATED BANCORP ORD........cccovemriirnrinrirernnissienssernmsnnierssssesenssssssssssssessnsneene | eovenins | oee | sveeerernnen0.0000 | coiiviiiiiriinnnnn 682 | i 17.050 1,052 29 .. | 10/10/2018.
04621X 10 8 |ASSURANT ORD........ccoovvimrieimiinniiinniisneisnesssnssssnssssnssssnssssnssssssssssessesssssnnns | eovenne | eon | cenvvevnnnnerns1.000 | oo 954 | L 136.220 251 18 .. | 08/24/2010.
049560 10 5 |ATMOS ENERGY ORD IO I | 25,000 | 2,386 | 95430 | oo 2,386 2,401 59 .1 10/10/2018.
052769 10 6 |AUTODESK ORD.........ccooviiriiiriiiciiiiniiiesisissessness s | coneeens o | e 49.000 | i 14,962 | L 305.340 14,962 5,253 10/10/2018.
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.........cccvvimerirririrerirneeesssisssesssssseissssesessisess | coseeens v | 94,000 | i 16,563 | L 176.200 16,563 9,160 87 342 .. 10/10/2018.
053332 10 2 |AUTOZONE ORD......cooviimiiiniiiniisiniisscisssissssssssssssissssssssssssssssssssssssssssesnnns | coneiens .1,185.440 | i 8,298 4,679 .| 10/10/2018.
05338G 10 6 | AVALARA ORD.......oooiiiciiiceiieceiiesesisess s | s v | e 20.000 | 3,298 | L 164.890 | ..ocovvoririecnens 3,298 2,506 07/15/2020.
053484 10 1 | AVALONBAY COMMUNITIES REIT ORD.....c.evoirmiriirerrnisirenssisessssenssssssensssssesensnes | connnens 5,479 52 208 .| 10/10/2018.
05352A 10 0 [AVANTOR ORD.......ccoouiiiimieiimieiissesissesisessesessssessssess s esessssssesesseseessnens | coviene 1,805 .| 07/15/2020.
053611 10 9 [AVERY DENNISON ORD....cooiuiiriiiiiirniierneisiesisiesesssssssessessssssssessssssssessssssssenss | vevseses 2,010 47 10/10/2018.
053807 10 3 |AVNET ORD....cooiiiiiiiiieiiiieiiieeeiseseissseessssssessssessssssssssssssssssessssssssssssssesssssnsssns | ceneeens 998 21 .. 10/10/2018.
05464C 10 1 | AXON ENTERPRISE ORD.......ccsiiiiimiiireiiiiiererisissssiessssssesssiesesssssssssssssssssssssenes | nevseses 1,594 . [ 10/20/2020.
05541T 10 1 |BGC PARTNERS CL A ORD........covrviiiiiriiiriiesiissiissnisisssssssssssssssssssssssssssssssnes | coneeeas 356 11 04/22/2019.
05605H 10 0 |BWX TECHNOLOGIES ORD........cooouiiirriimieiieeiieeiiesssissesssssiesesssessssssessesessesenes | cveeees 1,455 19 .. 10/10/2018.
05722G 10 0 |BAKER HUGHES CL A ORD........cccoouiiiiiiniiiiniiseiisesisssesesissssssessssssessssessssennns | s 4,043 104 .| 10/15/2019.
058498 10 6 |BALL ORD......ooouiiiiiiiiceiieceiieceiiecesisesissess e | cereiens 2,805 43 10/10/2018.
060505 10 4 |BANK OF AMERICA ORD........ccoooiimiiimiiniiiciisssisssisssisssissssssssssssssssssssssnssens | coneiens o] 000 1,433.000 | e 43,434 | L 30.310 43,434 26,867 789 .. | 12/15/2020.
062540 10 9 | BANK OF HAWAII ORD.......ccooiiiimiiiimiiiiceiieseeiesesisesiesesssessssessssssssessssesesesssenes | ceneeens e 166 | 76.620 | .. 766 799 27 .| 03/20/2019.
064058 10 0 |BANK OF NEW YORK MELLON ORD.........ccocvvimriimiiiniiineisnsiisnsissssisssssssssssesnssens | coneiees cio | e 185.000 | 6,578 | ..... 42440 | 6,578 6,001 118 12/15/2020.
06417N 10 3 | BANK OZK ORD.......ccooiviiriiiriiieneieseieseieseisseissessessss e | enens coo | e 30.000 | o938 | 31.270 | .. 938 1,141 32 .. 10/10/2018.
06652K 10 3 | BANKUNITED ORD......cooiiiiirriiiiireiiisisssiessssssiessssssesesss s ssssssesssssssesssssnsss | eessens 25.000 | .coovrvreirireinnnn 870 | i 34.780 | .. 870 869 23 .| 03/20/2019.
071813 10 9 | BAXTER INTERNATIONAL ORD......ccocoiiiiiiiiiieiiieiisreeiesesiesseissssissssesssssesessenens | ceneeens v | oo 105.000 | 8,425 | L 80.240 | oo 8,425 4,835 26 98 10/10/2018.
075887 10 9 |BECTON DICKINSON ORD.......evoirurimiirriiiierenisisisesiesisssessesssissssessssssssssesssssessenes | cenenens oo | 96000 | 14,012 L 250.220 14,012 10,352 179 .| 10/10/2018.
084670 70 2 | BERKSHIRE HATHWAY CL B ORD........ccoooiiiiiiciieceiseeiieneisesessessssessssssessesesesnens | ceveeens o | 00 358.000 | .oecooeeee..nn83,009 | 231.870 83,009 51,196 .| 12/15/2020.
08579W 10 3 |BERRY GLOBAL GROUP ORD.........cccoiiiiiiiiiiiiiiniiniississiesisssississssssiesssssssssiens | sovieees 1,317 10/10/2018.
086516 10 1 |BESTBUY ORD.....ccoooiiiiiiriiiiriiiriissiississessessssssssssssssssssssssssssssssssssssssnns | coveeens 2,679 29 112 .| 10/10/2018.
08862E 10 9 |BEYOND MEAT ORD......ccooouriimiriimiiiceiisesiesesissesiessssesssssesssssssssssssssssssssssisnseins. | coveees 1,138 .| 04/17/2020.
090043 10 0 |BILL COMHOLDINGS ORD.........coccommviimririiinniiisniinsneisnsisneisnsssssssssssnsnsssnnsss | onnsiens | one | connenennnn 18.000 | 2,048 | 136.500 1,722 .| 10/20/2020.
090572 20 7 |BIO RAD LABORATORIES CL A ORD cevvone | oo 52000 | 2,915 | L 582.940 1,565 03/20/2019.
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD.......cocosriiirriinriiinniiseisseiesesesessssssessssenens 3,938 .. 10/10/2018.
09062X 10 3 |BIOGEN ORD 4,210 .| 06/28/2019.
09073M 10 4 |BIO TECHNE ORD 1,824 13 10/10/2018.
09215C 10 5 |BLACKKNIGHT ORD . 1,442 .. 10/10/2018.
09247X 10 1 |BLACKROCK ORD.......cccovrmrrrirrirnriernnineirennsisesnssssssssssenssssssesssnssssesssessssssssessssenss | oennne | vee | cverrenrerenn29.000 | viviviiinirnnnnnnn 20,925 |00 721.540 20,925 10,356 421 .| 10/10/2018.
093671 10 5 |HER BLOCK ORD..........coooorriirreiireniereiisnenissesisnenessnsssssssssssssssssssssnssssnsssssssssnesnns | eoneeens | eee | coneerennnens 18.000 | o238 | 15.860 | .. 238 348 4 16 12/29/2016.
09609G 10 0 |BLUEBIRD BIO ORD.........ccoooorriimriirceiineiissniissesissesissssssssssssssssssssssssessnssssnsssnnnes | oneeees | e | evennrnnenen15.0000 | oo 849 | i 43.270 | .. 649 1,916 .| 10/10/2018.
097023 10 5 |BOEING ORD.......cocoirvirriireiirerieneieneriesesissenessesessnsssnsnessnsssssnssssnssssnssssnssossnnnns | eonvins | ooe | eereeennns 105000 | i 22,476 | oo 214.060 22,476 23,505 185 .| 12/15/2020.
09857L 10 8 |BOOKING HOLDINGS ORD 9.000 20,045 |..2,227.270 20,045 11,361 10/10/2018.
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099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD 1,443 37 .| 10/10/2018.
099724 10 6 |BORGWARNER ORD 1,488 33 .| 01/19/2016.
100557 10 7 |BOSTON BEER CL A ORD 4,637 .. | 12/15/2020.
101121 10 1 |BOSTON PROPERTIES REIT ORD............ 4,214 34 137 .1 10/10/2018.
101137 10 7 |BOSTON SCIENTIFIC ORD 7,936 10/10/2018.
105368 20 3 |BRANDYWINE REALTY REIT ORD 623 30 .. | 03/20/2019.
109194 10 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD.........cccoovvemmiimmiiiiniiinniisnniesssiesnienas 1,686 .| 10/10/2018.
10922N 10 3 | BRIGHTHOUSE FINANCIAL ORD. . 274 06/15/2018.
110122 10 8 [BRISTOL MYERS SQUIBB ORD.........ccccsvimririmirnnirernireirernsiseeensssissssnssenssnsssssesssnnens | ovnnns | ooe | vereenreen 842,000 | covivivirinnnnn 27,417 | e, 62.030 27,417 21,210 217 796 .. | 11/20/2019.
110448 10 7 |BRITISH AMERICAN TOBACCO ADR REP ORD.........ccocovvvvemmmremnneernceereneesnnensenennenes | eoerene [ C | viriirennn0.998 | ol 37 | 37.460 37 69 1 3 .| 07/25/2017.
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD.......c.cccrivmrrmrriirerneieeernsinsensisesssnnnsisnsnnne | eovnnins | ne | vvererenenens88.000 | oviivivicininnnn 1,076 | i 16.550 | .oovevvcicriiien 1,076 1,039 37 10/10/2018.
111337 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD........ccommvimmreimnrienniennneisneresnnnesennennns | ovenene | o | evrereernnni28.0000 | i 3,830 | 153.200 | coovvveciicnens 3,830 2,972 14 55 .. 10/10/2018.
11135F 10 1 |BROADCOM ORD.....coovveomrriirriirriireiinssiisesssnssssssssssssssssssssssssssssssssssssssssssnsssnnnss. | conneeee | e | cevvnennennn 740000 | i 32,401 | 437.850 32,401 12,282 988 .| 10/10/2018.
115236 10 1 |BROWN & BROWN ORD........cccooommvvrirriinnnes 1,433 17 10/10/2018.
115637 20 9 |BROWN FORMAN CL B ORD 2,544 10 40 .. [ 10/10/2018.
117043 10 9 |BRUNSWICK ORD 1,194 20 .| 10/10/2018.
122017 10 6 |BURLINGTON STORES ORD......ccoccourvvemriirarriieniiianes 2,239 10/10/2018.
12503M 10 8 |CBOE GLOBAL MARKETS ORD. 2,549 39 .. 10/10/2018.
12504L 10 9 |CBRE GROUP CL A ORD 3,245 .| 10/15/2019.
12508E 10 1 |CDK GLOBAL ORD 1,715 18 10/10/2018.
125146 10 8 |CDW ORD 2,848 54 .. 10/10/2018.
125269 10 0 |[CF INDUSTRIES HOLDINGS ORD 281 30 . | 12/17/2008.
12541W 20 9 |CH ROBINSON WORLDWIDE ORD......... 879 8 23 11/26/2013.
125523 10 0 [CIGNA ORD......ccooiiriinricienirinississiissieseissississssississssessssessnssnssnsssesssnsensies | sovnens | oon | eeveenreeen00.0000 | i 12,491 | L 208.180 12,491 7,356 2 .. [ 12/116/2019.
12572Q 10 5 |CME GROUP CL A ORD.......cooooiriieecerieceiieceiissenissesissnsisnessssnesesnesssnessnssssnenes. | eovenene | eon | sevvernnnenn10.000 | oo 12,744 | L 182.050 12,744 9,314 175 413 .| 10/10/2018.
125896 10 0 |CMS ENERGY ORD.....cccoviiniiicriiriiiiniisniicsissiciinsississsssssssnsssssssssssssssssnssonnss. | eesnene | e | eenveennennnd0.0000 | i 1,830 | L 61.010 | oo 1,830 1,412 49 06/27/2018.
126408 10 3 |CSXORD......cooiiiiriirisieiseisnsisssisssssssssssesnssssssssssssessssssssssssssesnssssnssssnnss | eoennne | eon | coerennn 152,000 | i 13,794 | L 90.750 13,794 7,064 158 .| 10/10/2018.
126650 10 0 |CVSHEALTH ORD.......coviveirrirrinriiereiieneiisseiissesissesssssssnssssssssssssssssssssnssesnnsens | eoenene | eoe | cevereeeen 204000 | coviiiieiiinnnn 17,348 | ) 68.300 17,348 14,990 418 .. | 12/15/2020.
127055 10 1 |CABOT ORD.......cooosmriiirrirriiinrisnsisnnisnsssnsssssssssssssssssssssssnsssssssssnsssssssnssnns | evennne | eon | sevverennenn 15,0000 | v 873 | s 44.880 716 21 .| 04/22/2019.
127097 10 3 |CABOT OIL & GAS ORD........ccovveuivircrriireicriiseneiseseissesesissessssesssssessnsesssssssnssnnnnnens. | coenene | eon | eevverereen6.000 | oo 1,563 | s 16.280 1,549 38 10/15/2019.
127190 30 4 |CACIINTERNATIONAL CL A ORD.......cocooumviinmiiinriiinniinsniisnnsinsnsisneisssnsssssssssnssesnnss | eoeinne [ eon | ceneirnnnernn3.0000 | i 1,247 | 249.330 1,032 .. | 08/14/2019.
127387 10 8 |CADENCE DESIGN SYSTEMS ORD..........ccooomrvimeriemeiieneeieceriesesissessssssessssssensennns | covenene [ eoe | erererereenn56.000 [ i 7,640 | 136.430 | . . 3,343 .| 04/17/2020.
133131 10 2 |CAMDEN PROPERTY REIT ORD.......cccovvuirmrinrinnininnieiernnisssensssessssnssenssnssessensnenene | vevens | eon | vverenrnnneni20.000 | coviiiviiininnnnn 1,998 | i . . . 1,855 17 66 10/10/2018.
134429 10 9 |CAMPBELL SOUP ORD 1,509 56 .. 10/10/2018.
138098 10 8 [CANTEL MEDICAL ORD 644 1 . | 04/22/2019.
14040H 10 5 | CAPITAL ONE FINANCIAL ORD 4,507 40 07/15/2020.
14149y 10 8 | CARDINAL HEALTH ORD 2,903 32 128 .| 10/10/2018.
142339 10 0 |CARLISLE COMPANIES ORD 1,628 31 10/10/2018. | ..o
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143130 10 2 |CARMAXORD 499 .. | 10/19/2011.
143658 30 0 |CARNIVAL ORD 2,310 10 .. | 07/15/2020.
14448C 10 4 | CARRIER GLOBAL ORD........cooimiiimiiiineiiresissiiissiissesssnsssssssssssssssssssssssssssssnssss | coneeens 2,249 24 32 .. | 11/26/2018.
146229 10 9 | CARTERS ORD.......oooriiimiiimreiimieiisesiesssisesses s senees | cevinne 953 6 .1 10/10/2018.
146869 10 2 | CARVANA CL A ORD.......cooiiiiiiiriiiriiciissiisssis s | covinns woo 10,000 | 2,395 | L 239.540 626 06/28/2019.
147528 10 3 | CASEYS GENERAL STORES ORD........cooiriiireiimieiiceiiceeiesesiessssessssesessesssesesssisns | covneee . 1,786 ... 178.620 . 1,227 13 .. 10/10/2018.
148806 10 2 | CATALENT ORD.......ccooiiiriiiriiinniinsississsisssinsssssssssss s | covens ..35.000 | ... 3,642 | ... 104.070 |. ..3,642 1,499 .| 10/10/2018.
149123 10 1 | CATERPILLAR ORD.....ccooiiiiiiiiiiiieiieieeiesesiesesiesesisssssssessesesse s sssssessseeseseesesons | coveneee IOV 109.000 | ..ovvvorrrrirns 19,840 |..... 182.020 19,840 11,937 449 10/10/2018.
150870 10 3 [CELANESE ORD......ccoiiiiiiirniieiiinsieissisie s sssesssssssessesnnsns | oessens 3,015 74 .| 10/10/2018.
15135B 10 1 [ CENTENE ORD......coiiiiiciiiieiiceiieceeicesicssiesssisesissssis s | coenens 5,803 .| 04/17/2020.
15189T 10 7 |CENTERPOINT ENERGY ORD......cciviiiiiriiiiiiiiieissineienssssesessssiesessssssssessesssnsenne | nesseres 2,496 76 10/10/2018.
156700 10 6 |LUMEN TECHNOLOGIES ORD.........cooiiiiiicriieiirieiieeesiceeeesssessesessesesesssssssesesenesesns | coviene 3,794 201 .. 10/10/2018.
156727 10 9 [CERENCE ORD.......ociiiiiiiiiieineicieis it nssssnes | eesses 126 .1 10/10/2018.
15677J 10 8 | CERIDIAN HCM HOLDING ORD........ccoooimiiiiniiieiisiissiissiisssissesssssssnssssssssesnens | covins 1,263 12/16/2019.
156782 10 4 | CERNER ORD.....cooouiiiiiiiieiieeiissiiee i | ceiines 3,281 15 49 .. [ 10/10/2018.
15872M 10 4 | CHAMPIONX ORD.......cooouriiirriiiireiiieneiisssisssisesesssssssssssssssssssssssssssssssssssssesnnss | covenns 875 .| 10/10/2018.
159864 10 7 |CHRLS RIVER LABS ORD........coiuiuiiiiiiieiiiciiiesiiieseiiesessesessesessesessesesssessssesessessnens. | coveeee 1,231 10/10/2018.
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD.......coocismriiriiinriiinniesssiissssessseisssiinniiins | s 4,468 .. | 02/08/2016.
163092 10 9 | CHEGG ORD.....ccoiiviiiiiieiiciieceieisseiieseii e esesiennnes | cevinns 2,127 .| 07/15/2020.
16359R 10 3 | CHEMED ORD........cooooiriiiciicincississsssssssi s | caneieos 1,552 7 10/10/2018.
163851 10 8 |CHEMOURS ORD.............. B I . . 357 10 . .. 10/10/2018.
16411R 20 8 |CHENIERE ENERGY ORD.......ccviiiiiiiiiiiiiieinsisiesissiesesssissessessssssssesssssssssesssssnns | conenens ..50.000 | ... 3,002 | ... 60.030 | ooveierriiinaen 3,002 3,193 I [ (52) .| 10/10/2018.
166764 10 0 | CHEVRON ORD........cooiiiiiiiiimriiieniiiseseiseseisessssesesses s | covieee [V 346.000 | ...ooovvernennn 29,220 | ...... 84.450 29,220 29,985 ..1,592 07/15/2020.
16934Q 20 8 |CHIMERA INVESTMENT REIT.....ciiiiiiiriireiiieresisciesisisssiesesssssessessessesssssessssssenes | eesnens . 410 765 12 64 .. | 03/20/2019.
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD OV | e 72000 | 9,707 [ 1,386.710 | 9,707 4,294 .| 06/28/2019.
171340 10 2 |CHURCH AND DWIGHT ORD IO IO e e DB3.000 | 4,623 | 1087230 | 4,623 3,021 51 12/18/2018.
171779 30 9 |CIENA ORD . . 1,439 .. | 06/28/2019.
172062 10 1 |CINCINNATI FINANCIAL ORD........coovemirriirrierrieneiiensesnsesssneissnessssssssssssssnssnnnsnns | eoenene | eoe | eevvereneenn39.000 [ i 3,407 | s 87.370 |. ..3,407 2,655 23 33 .. | 10/20/2020.
17275R 10 2 |CISCO SYSTEMS ORD......ccoorriirriiirriisnnisnnissniissnssssssissssesnssssssssnsssnsssssssnns | oonvns | one | oereernnn823.000 | i 36,829 | Lo 44.750 36,829 26,336 W77 .| 10/10/2018.
172908 10 5 |CINTAS ORD. - v | 21,000 | i 7,423 | L 353.460 |. 7,423 3,824 39 12/15/2020.
172967 42 4 |CITIGROUP ORD.........ccoooviiriiimiiiiniiisniissiisssissnssssssisssssssssssssssssssssssssssssssssssens | coiens v | ee0een390.000 | e 24,047 | 61.660 24,047 14,732 796 .. | 02/02/2016.
174610 10 5 |CITIZENS FINANCIAL GROUP ORD 3,242 158 .| 10/10/2018.
177376 10 0 |CITRIX SYSTEMS ORD 767 18 01/30/2018.
184496 10 7 |CLEAN HARBORS ORD 1,052 .. | 03/20/2019.
189054 10 9 |CLOROX ORD 3,908 110 . | 04/17/2020.
18915M 10 7 |CLOUDFLARE CL A ORD 2,034 12/15/2020.
191216 10 0 |COCA-COLA ORD......cocoorveireieceieceieneissns s 27,216 .1,186 .. | 08/14/2019.
192422 10 3 |COGNEX ORD......covviirviieiiceiieceiienesieseiieseneeseiines 1,597 78 .| 10/10/2018.
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD 4,828 96 10/15/2019.
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192479 10 3 |COHERENT ORD.......ccooviriiicienceinneisseisneissnssssnsssnsssssssssnssssnnssssssssssnssssnssnnnns | eoonene | eon | corevrnneernn.000 | oo 750 | 150.020 750 680 (82) ..| 03/20/2019.
194014 10 6 [COLFAX ORD.....cvvuiirriiiiinrieisninierssisesenssssessesssssssnssensnssesensssssesesssssssssssensnsnes [ voeens | oon | cveveerenrenn29.000 | oviriiinirisiininnnnnn 956 | i, 38.240 956 701 L. [ [ .. | 06/28/2019.
194162 10 3 |COLGATE PALMOLIVE ORD........cocovmriiinmriiiniiinriisnsisnnsissesssssssnssesnssssnssessnssnnnes. | eoenene [ eon | eoerennn 179.000 | i 15,306 | oo 85.510 15,306 9,021 313 .| 10/10/2018.
19626G 10 8 | COLONY CAPITAL CL A ORD......ciivimirirneiiieeiieseisessiseseissseesessssessssssesssssssesessnns | coveees 505 613 23 .1 10/10/2018.
198287 20 3 | COLUMBIA PROPERTY REIT ORD.......cccoooimiiiimiiiiriiiiniiisneisneisseisssessssssssnsssnsss | covnns 653 6 25 03/20/2019.
20030N 10 1 | COMCAST CL A ORD......ooiirimirirriiirerieesisssisssisess s | erees 13,462 788 .. | 08/29/2013.
200340 10 7 |COMERICA ORD.......ccooouieiiriiiniiineississssss s sssssssssssssssssness | caneiens 219 7 27 .| 07/24/2009.
200525 10 3 | COMMERCE BANCSHARES ORD........coooiriiriiireiimeiieseeeeseseesessssessesesssseseenssienes | ceseeens 1,293 24 10/10/2018.
20337X 10 9 | COMMSCOPE HOLDING ORD.......cccrvviiiririrerinireirerisisesssssisssssessssssssessssssssesssssnns | ensnens 1,035 .| 10/10/2018.
205887 10 2 | CONAGRA BRANDS ORD.........cociiiimriiiriiiseiieseisessisesesssssssessssssssssssessssssssssssnns | cosevens 2,804 101 .| 10/15/2019.
20602D 10 1 | CONCENTRIX ORD...ooiiriiiuiiriiiiseisisiierisiessesss st sssss s sssssssssenes | nevseses 222 08/14/2019.
20605P 10 1 | CONCHO RESOURCES ORD.........cocoimviimreiirrerirseiisisesissesisssesesseseesesesssssssesesssssesnns | coviees 3,431 37 .| 10/15/2019.
20825C 10 4 | CONOCOPHILLIPS ORD......cciviiirirrieinisiiresissisesesssisssssie s ssssisessesssssssssssssssns | nevseses 7,401 142 . | 10/20/2020.
209115 10 4 | CONSOLIDATED EDISON ORD.........coocmimiiimiiiriiiriiiseiisseiiesesissssssssssssssessesesnenes | coneeeas 1,985 100 04/17/2020.
21036P 10 8 | CONSTELLATION BRANDS CL A ORD.......cccvvmiiririniiiireriniieeiesisississienissisessesssssssenes. | eeeeens 2,012 78 .. | 09/25/2018.
212015 10 1 | CONTINENTAL RESOURCES ORD.........ccooocmmmiiiririniiinniiseiessssissesssssssessesesnssenes | coveeeas 424 1 .| 10/15/2019.
216648 40 2 | COOPER ORD........ociiiuiiimceiiiseiiereiissessesessessssesessesess s | ceseeens 2,697 1 10/10/2018.
217204 10 6 | COPART ORD........ccoooviimmriirriiiniiisniisnissnsissssissssssnssssssssssssssssssssssssnsnssnnss | oonses | ooe | connenennnnn48.0000 | 5,726 | i 127.250 2,249 .. 10/10/2018.
21870Q 10 5 |CORESITE REALTY REIT ORD.......cocouiviimiiirieiineiisnieisseeiesseisnssissssssssssssssssnsenns | ovneens | o | evovennennn10.0000 | i 1,253 | 125.280 1,042 12 49 .| 10/10/2018.
21871D 10 3 |CORELOGIC ORD.......cccooiirriirriiriiinniisnisnsisnesssssssssssssssssssssssssssnssssnsssssssnnnes | covnnnne | o | cvnnnnnernni20.0000 | oo 1,646 | i, 77.320 843 22 04/22/2019.
219350 10 5 |CORNING ORD........cccoorriimiiirerireiisneiissesissesissssissnssssssssssssssssssssssessssssssesnnnsnns | oenvens | eee | eereneren 169.000 | coiiciiiiininnenn.6,084 | i 36.000 | ..o 6,084 4,141 149 .. 10/10/2018.
22002T 10 8 |CORPORATE OFFICE PROP REIT ORD......cccceviiiirriniieirniinsissisiesssssssesssssesessssens | connnen 25.000 652 | ... 26.080 652 681 7 28 .| 03/20/2019.
22052L 10 4 |CORTEVA ORD........cooomiiriimreiineiinneisnneesssissneessssssssssssnssssssssssssssssssssssessnssnnnnes | eonvvens | oee | eereenen 161998 | 8,272 | 100038720 | v 4,606 84 12/18/2018.
22160K 10 5 | COSTCO WHOLESALE ORD.......ccoviiiimiiririniiiirerieisisssiessssseesssssssssessssssssssssessssssssn | oesens 14,407 .1,097 .. | 10/10/2018.
22160N 10 9 |COSTAR GROUP ORD.......ccoooiimrirriieceeieneeisneiisnnessnensnssssnessssnssssenssssnssssssssnnesnns | onneene | o | evvvernenn10.0000 | i 9,243 1.....924.280 | oo 3,733 .| 10/10/2018.
222070 20 3 |COTY CLA ORD......cooociiiiiiiiiniiiciisise s | oniiens 895 10 10/10/2018.
22266L 10 6 | COUPA SOFTWARE ORD........ccoooimiiimiiiiniiiniiissiisseisssesssessssssssssssssssssssssssssns | coneeeas 1,899 .. | 06/28/2019.
222795 50 2 | COUSINS PROPERTIES REIT ORD........cooouiviiriiiriiisiiseseiseseissssssessssssessesesennens | ceseeens 1,266 1 42 .. | 06/28/2019.
22304C 10 0 |COVETRUS ORD.......cccoovmrmmmiimrienriirnnienas 473 .| 10/10/2018.
225447 10 1 |CREE ORD 1,404 06/28/2019.
22788C 10 5 |CROWDSTRIKE HOLDINGS CL A ORD 211.820 3,048 .. | 07/15/2020.
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD.........ccoovummviiameeieneeireneeenereseneisenesnenens [ coverene [ eoe | eervereeeenn91.000 | i 14,486 | 159.190 8,160 449 .| 10/10/2018.
228368 10 6 |CROWN HOLDINGS ORD 1,419 10/10/2018.
229663 10 9 |CUBESMART REIT ORD... 1,104 14 53 .. 10/10/2018.
229899 10 9 |CULLEN FROST BANKERS ORD........cccocriimrniiriemnieinnrnniernnienensnsssssssssessssensssssnnes | eonenins | oee | svererennnenn 19,000 | oviiviiiviiniinnnn 1,308 | i 1,567 43 .| 10/10/2018.
231021 10 6 | CUMMINS ORD. 4,272 185 10/10/2018.
231561 10 1 |CURTISS WRIGHT ORD 1,222 7 .| 10/10/2018.
23283R 10 0 |CYRUSONE REIT ORD.......cooooiriiimiiiiceieciiieceeiesesiesesisesissesesssesssssesesssssesesesesnenens | vseens 1,529 13 50 10/10/2018. | ..o
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23331A 10 9 |DRHORTON ORD 2,288 54 ol 1,197 .| 10/10/2018.
233331 10 7 |DTE ENERGY ORD 4,091 41 154 .. | 10/10/2018.
23355L 10 6 |DXC TECHNOLOGY ORD......ccoooimiiiiiiiiieiiiseiisesisesissssesssessesssssssssssessnssesssssnes | coveeens 1,235 7 .. | 10/20/2020.
235851 10 2 | DANAHER ORD.......coooiiiiiriiiriiiesiiieseiiss i | ceseiens . 9,448 24 94 .1 10/10/2018.
237194 10 5 | DARDEN RESTAURANTS ORD.........cccoovuimiiimiiinieiinisinsessnessssessssesssssssssesssnsssnnes | coveeeas OV I 28.000 | ..o 3,335 2,340 33 10/10/2018.
23804L 10 3 | DATADOG CL A ORD......cooouiriimieeirieiisreeiesesiesesissesessesissessessssesssssssssssssssseesesens | ceneeens . . 3,029 ..| 07/15/2020.
23918K 10 8 |DAVITA ORD.......cooiiiiiriiiniiiniisiissscnsssssssssss s | coveins 2,700 |..... 117.400 |. ..2,700 1,312 .| 10/15/2019.
244199 10 5 |DEERE ORD.....coiiiiiiiiciiiieiieseiiseiisssisssisssssssssesesse s | ceneiens e | e D7.000 | 15,336 |..... 269.050 15,336 5,848 43 173 10/10/2018.
24703L 20 2 |DELL TECHNOLOGIES CL C ORD.......ccovrireireriririrnniersissisersesssesenssssssesessssssssssssessnne | censnens 1,485 .. | 10/10/2018.
247361 70 2 |DELTAAIRLINES ORD S . . 4,033 25 .| 07/15/2020.
24906P 10 9 |DENTSPLY SIRONA ORD.......oooiimiiiiririeisieieiierisisesiesisissssssssssssssssesssssessesssssssssessens | eeseens oo | e 50.000 | .coevviriieiiiiins 2,618 | ... 52.360 | oo 2,618 1,796 5 20 10/10/2018.
25179M 10 3 |DEVON ENERGY ORD.......ccooviiiiiriiiieiiieneeiesesisesiesessesessesessssesssssesesessssssesesssssenns | covevens 1,415 .. | 12/15/2020.
252131 10 7 |DEXCOMORD.......cccccouc.. IR I » . . 2,362 .1 10/10/2018.
25278X 10 9 |DIAMONDBACK ENERGY ORD........ccocouiriiiiriiiiniiiinieisniiisssiisssssssessssssissssssnssesness | coviens [V I 40.000 | ...coovvviriine 1,936 | ...... 48400 | ..o 1,936 1,154 15 10/20/2020.
253393 10 2 | DICKS SPORTING ORD.......corvuuuieimeiimieiimeiiesiesessssee s ssssssisssees | ceseeens 762 25 .. | 04/22/2019.
253868 10 3 | DIGITAL REALTY REIT ORD........coiiviriiiniiiiniiiniiiesiissnesssssssssssssssessssssssssesssssens | coneeens N . . 4,890 50 200 .| 10/10/2018.
254687 10 6 |WALT DISNEY ORD.......cooiiiiimiriiiriiiiniieseiseseiseseisesessesessesessesessesessseseseesessesessess | ceneeens [V 341.000 | ..oooorvreenennnd 61,782 | ... 181.180 61,782 17,075 297 12/15/2020.
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD..........ccoooooimviimriinniineisssiissiessessssssesssnesns | coneiees .75, cerrrnnennnnn0,790 | 1530 | oo 2,613 132 .. | 05/26/2017.
25470F 10 4 |DISCOVERY SRS A ORD.......cooomriimriinreiirerisneeiesesissnsiesssessssssssssssssssessssssssnnsenos | coneens | eee | cveeenennnnni20.000 | oo 752 | . 391 .| 03/03/2010.
25470F 30 2 |DISCOVERY SRS C ORD......coocviimiiiriiiniiiseiisseissnsisssssssissssssssssssssssssssssnssens | coneiens .000 | .. 1,886 | 190 | e 2,074 10/10/2018.
25470M 10 9 | DISH NETWORK CL A ORD......cccooviuiiiiiiiiriiseiieeeissesisssissssssssessseseessssssssesssnenas | ceneeens ..29. ..938 | ... . . 984 .. | 12/03/2019.
256163 10 6 | DOCUSIGN ORD........covemivireiiieiiieesseessssssssssssssss s ssssessssesssssenes | ceseeens ..35. cevvrerinnenneen 1,781 11.222.300 | oo, 1,740 .| 06/28/2019.
25659T 10 7 |DOLBY LABORATORIES CL A ORD.......cooiiiieiirierineeisenisesisesesessssesssssesessseessseens | coveeens .000 | oo 1,457 | 30 | e 968 13 03/20/2019.
256677 10 5 | DOLLAR GENERAL ORD.......ccoviiriviiiiireriiisisnsiersssssiessssisssessssssssessessssssssessesssssenss. | conenens .58, 12197 | 5,061 81 .| 10/10/2018.
256746 10 8 |DOLLAR TREE ORD.........coooviimiiimemireiisesinsesssesssesessesessssessssssssesssssssssesssessesnne | coveeens . 5,510 |.....108.040 | ...ccovvvirrris 3,444 .| 10/10/2018.
25746U 10 9 | DOMINION ENERGY ORD.......ccmiuiiieriiriiminiiiserinsiesesisissssiesssssssessssisesessssssssessens | nevseees oo | e 152,000 | i 11,430 L . 9,395 524 10/10/2018.
25754A 20 1 |DOMINOS PIZZA ORD........cooiiiiniiiiriiisriissiisssisnessssssssssssssssssssssssssssssssssssssnnes | coviens .10. coerenereinennn:3,835 [....383.460 | oo 2,749 31 .| 10/10/2018.
257559 20 3 | DOMTAR ORD.......coovimmiiimmerireiissesieesisesissssss s | cereiins 740 14 .. | 03/20/2019.
257651 10 9 |DONALDSON ORD 1,625 25 .| 10/10/2018.
25960P 10 9 |DOUGLAS EMMETT REIT ORD 1,300 10 39 10/10/2018.
260003 10 8 |DOVERORD.........cccoomvvvmmriiinnienas 597 32 .. | 11120/2012.
260557 10 3 |DOW ORD 5,319 373 .| 04/17/2020.
26210C 10 4 |DROPBOX CL A ORD......ccovvivriirinirinninersisssiesssssseesssssssessnssssenssnssesssssssssssssesssnssessenss | sevvens | e | sverernnnnend0.000 | covivivirviinnnnnn 1,110 | i X 1,252 06/28/2019.
264411 50 5 |DUKE REALTY REIT ORD.....ccooooiiimiiiriiiiniiisneieceiseneiseneisenesssssesssnssssnesssnssesneinnne | eonvens | eee | cvnrerennnens4.000 | i 1,359 | 39.970 |. ..1,359 875 33 ..| 01/30/2018.
26441C 20 4 |DUKE ENERGY ORD......ccccvvimrirrirnrinrrinienersninseensssssssssesssssseessssssssessssssssssssesssssnese | vevnens | eon | eovnrnnenn 149,000 | i 13,642 | i 91.560 13,642 10,935 569 .| 10/10/2018.
26614N 10 2 |DUPONT DE NEMOURS ORD 7,186 140 12/18/2018.
268150 10 9 |DYNATRACE ORD 1,958 .. [ 10/20/2020.
26875 10 1 |EOG RESOURCES ORD 5,466 120 .| 04/17/2020.
26884L 10 9 |EQT ORD 1,391 2 10/10/2018.
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26969P 10 8 |EAGLE MATERIALS ORD. 808 2
27579R 10 4 |EAST WEST BANCORP ORD 2,096 39
277432 10 0 |EASTMAN CHEMICAL ORD 2,609 114
278265 10 3 | EATON VANCE COM NON VTG ORD.......covrviimieimreiimieiinsesisesisesssessseesssesssessseenas 1,204 144
278642 10 3 |EBAYORD 2,597 94
278768 10 6 |ECHOSTAR CL A ORD 485
278865 10 0 |ECOLAB ORD 5,636 102
281020 10 7 |EDISON INTERNATIONAL ORD........coovummmvimmriinmeeinneiieneeeneiseneesesesssesssnsessnsesnnnens. | eeneeens | eer | cvnrevenene 1000 | i 4,460 | 100062.820 | oo 4,460 4,334 181
28176E 10 8 |EDWARDS LIFESCIENCES ORD 12,316 4,883
28414H 10 3 | ELANCO ANIMAL HEALTH ORD.......cocooiiriimiiriinerisneeiieniessneissssisessessssesssnssssssssneens | coveeene | o | everereerenn86.0000 | i 2,638 | 10030670 | e 2,638 2,638
285512 10 9 |ELECTRONIC ARTS ORD.....ccoeiviiieinriernnieierinsiseesisissssisenssssssessssssessessssnsssssssensnns | conenine | oee | sverererenens83.0000 | ovviviviviiinennn 9,047 [ 10143.600 | oo 9,047 4,179 1
28618M 10 6 |ELEMENT SOLUTIONS ORD. 887 552 3
291011 10 4 |EMERSON ELECTRIC ORD 10,528 7,113 263
29261A 10 0 |ENCOMPASS HEALTH ORD........cccoovvmmmriinmriinmeiisneiinneissnesssnessnssssnssssnsssssssssnssnns | eoennne | eon | eevvernnnenn20.000 | oo 2,087 | 182,690 | v 2,067 1,888 28
29272W 10 9 |ENERGIZER HOLDINGS ORD 633 882 18
29355A 10 7 |ENPHASE ENERGY ORD........ccccoovimimiimmmiiiminiinniinninsninsneissnssssnssssnsssnssssnssnsnnnes. | eoveinne [ eon | ervvernneenn20.000 | oo d,387 [ AT54T0 | 4,387 1,405
29362U 10 4 |ENTEGRIS ORD......cooiiiiiiiiimiiiiireiiesesiesesiesesiesesse s 1,120 10
29364G 10 3 |ENTERGY ORD 4,429 154
29414B 10 4 |EPAM SYSTEMS ORD 1,832
294429 10 5 |EQUIFAX ORD......ccocooiriiiirriinriisnnisnsisneisssssnssssssssnsssssssssnssssssssssssssnsssssssonnns. | oonsns | onn | connenennnn 19.0000 | i 3,664 |.....192.840 | oo 3,664 1,830 22
29444U 70 0 |EQUINIX REIT ORD 14,284 7,378 213
29452E 10 1 |EQUITABLE HOLDINGS ORD......c.ccocovimriirrniriernniererinseensssensnssesessssssessessssssensensenns | vovennns | eon | veveerrneene 10.0000 | iviviiriiiiiinninnnn 1,792 | 1000025600 | oo 1,792 1,504 46
294600 10 1 |EQUITRANS MIDSTREAM ORD........cccocmmriieriiinnieieneeieneisneseenesissesissesesnesissesnnens. | eenevns | eee | cverenerenen48.000 | oo 386 386 1,164 43
294628 10 2 |EQUITY COMMONWEALTH REIT ORD 818 986 105
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD........ccccoommmvimnmviireinneeinneesenessenssssnesssnensnnsnns | oveeene | e | evevernerec40.0000 | ciiiiiiiiiiiiirnn2,534 | 1....63.360 | oo 2,534 1,865 53
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD.......coviriiiriiirinriirserssiersniseiennsisesensssnseenensnnes | eoneneee | oer | eneerernnnne 100000 | woiiiiiciriiiinins 4,505 | .....59.280 | ..o 4,505 3,959 181
29670G 10 2 |ESSENTIAL UTILITIES ORD 1,502 39
297178 10 5 |ESSEX PROPERTY REIT ORD 3,620 131
29786A 10 6 |ETSY ORD 1,534
298736 10 9 |EURONET WORLDWIDE ORD 1,662
29977A 10 5 |EVERCORE CL A ORD 462 12
30034W 10 6 |EVERGY ORD 1,673 62
30040W 10 8 |EVERSOURCE ENERGY ORD 5,566 105
30063P 10 5 |EXACT SCIENCES ORD. 1,684
30161N 10 1 |EXELON ORD 7,548 306
30161Q 10 4 |EXELIXIS ORD 1,055
30212P 30 3 |EXPEDIA GROUP ORD . 1,861 9
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD.........ccccoovvvimmmrinnnrimnmreennresnnesnneinnns | cevvees | oee | cvnrerernnnnb2.000 | s 3,995 | ....95.110 | oo 3,995 3,000 18 | e | e B2 [ |21 | | 1211512020,
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30224P 20 0 |EXTENDED STAY AMERICA UNT 45.000 | .o 866 | 14.810 | .. 666 815 12 . (3) (3)]. ..| 03/20/2019.
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD v | 12,000 | 1,390 115.860 | .ovvoeviririins 1,390 841 43 o | 123 123 .. | 11/25/2016.
30231G 10 2 [EXXON MOBIL ORD.........ooveimiiiriiiciiinsieiesisissesssessssessssssssessssssssssssssssesssessnss | s o | 824,000 | oo 33,965 | L 41.220 33,965 33,538 .1,867 (7,021) | oo 6,847 | oo (13,867) | . .. | 12/15/2020.
302445 10 1 |FLIR SYSTEMS ORD.......costiiimiiiimiiireiireiiessisesisssssssssesesssssssessssssssssssissssiesns | ceseeens w1000 | 482 | 43.830 | .. 482 402 7 91) on]|. .| 03/30/2017.
302491 30 3 |FMC ORD......ooiiiiiiieiiieiissiisesisssses s | ceneieas v 10,000 | 1,149 | L 114.930 | oo 1,149 572 5 18 05/31/2017.
302520 10 1 | FNB ORD ..o | e e | v 70.000 | o665 | 9.500 | .. 665 886 34 .. 10/10/2018.
30303M 10 2 |FACEBOOK CL A ORD.......coovviiiriinriinrinsiisssisssinssissssssssssssssssssnsssssssesssenns | coneiens v 124,288 | L 273.160 124,288 59,514 .| 12/15/2020.
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD.........coomiiviieiirieireeiesiissesissesiesesssssseesenens | ceseeens [V 10.000 | oo 3,325 |..... 332.500 | ..o 3,325 2,156 30 10/10/2018.
303250 10 4 |FAIRISAAC ORD......oiuiiriiiiiiersieiseisiesssiessesssisessssssssssessessssssesssssssesssssssssssensans | cennnens 1,041 .. | 10/10/2018.
31188V 10 0 |FASTLY CLA ORD......ccooiviirriiriieceiirecniieceiiens I 1,675 .| 10/20/2020.
311900 10 4 |FASTENAL ORD.....coiiiiiiriiiiieiiierissieee ettt sssss s esssssssssensnss | cosenens 2,670 17 10/10/2018.
313747 20 6 |FEDERAL REIT ORD........ooiiiiiireiiriiiecesiecesiecessesessenessessssssessssessesesssssssssssssssssns | conevens 1,258 1 42 ..| 08/08/2018.
31428X 10 B [FEDEX ORD...c.ciiiiiiriiiiiiiiieissicie sttt nsssesenssiens | eessans 7,886 166 . [ 10/15/2019.
315616 10 2 |F5ENETWORKS ORD........ccoviiiriiiiniiiiciissiissiesssesssisssssssssssssss s | coveeens 532 03/27/2013.
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD.......cccstureriiiiirrierneieeerssiinsiessessssesenins | coveeens 3,850 165 .. | 03/19/2014.
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD.........ccoovmmmiiimimimieiinieissesissesssnesssnesssnesesnens | covens 2,280 81 .| 10/10/2018.
316773 10 0 |FIFTH THIRD BANCORP ORD..........ccooouriiimriiimienisesiseeiesesisssssessssssssesssssessessseens | ceseeens 3,550 39 150 10/10/2018.
31816Q 10 1 [FIREEYE ORD.....oiiiiiciicciscisciseissiissssssnsss s | s 650 .. 10/10/2018.
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD . O O . 1,278 45 .| 10/10/2018.
320517 10 5 |FIRSTHORIZON ORD.........cooimmmiiimriiiniinnissississsissssssse s | s 1,186 1 41 10/10/2018.
32051X 10 8 |FIRST HAWAIIAN ORD........ccooiiiiiimeiireeiecesieseseesesisesesssssssssesssessssssssssesssssesssssssssns | covees 789 31 .. | 03/20/2019.
33616C 10 0 |FIRST REPUBLIC BANK ORD........cccsiuririiiiiririeisissierississiesssisesssesssssessessssssessesssees | vevseses . 4,572 41 .1 01/16/2018.
336433 10 7 |FIRST SOLAR ORD......ooiiiiiiiiiieiieriiieseiieseiiesesiesessesesesesesssesesssesessesssssessseessseesenes | coneeens 627 04/17/2020.
337738 10 8 |FISERV ORD.....oiiiiriiiciiiieiieiseiierie et sssessssssnne | conenens 9,562 .. | 04/17/2020.
337932 10 7 |FIRSTENERGY ORD.......coooiiiriiiiciiiriiiieeisseesssessesessessssssssssssssssssssssssssssssssssssnnes | coneeens 3,727 164 .| 10/10/2018.
33820M 10 1 |FIVE BELOW ORD.....cooiiiiiiciiiirinisiiesi s | eniians 1,800 06/28/2019.
338307 10 1 |[FIVEQ ORD.......ccoovviirriiriieneiieneiieseninas U 1,664 .. | 12/15/2020.
339041 10 5 |FLEETCOR TECHNOLOGIES ORD.........coocvuerreimiriiriniiceeisesissesiessssssssessessssessinnns | ceseeens 3,519 .. | 06/28/2019.
339750 10 1 |FLOOR DECOR HOLDINGS CL A ORD 419 .| 06/28/2019.
343412 10 2 |FLUOR ORD 564 2 11/27/2017.
343498 10 1 |FLOWERS FOODS ORD 857 32 .. | 04/22/2019.
34354P 10 5 |FLOWSERVE ORD 1,533 6 24 .| 10/10/2018.
344849 10 4 |FOOT LOCKER ORD 375 1 10/18/2017.
345370 86 0 |FORD MOTOR ORD 5,629 122 .. 10/10/2018.
34959E 10 9 |FORTINET ORD 2,387 .| 10/10/2018.
34959) 10 8 |FORTIVE ORD 2,652 4 10/10/2018.
34964C 10 6 | FORTUNE BRANDS HOME AND SECURITY ORD 1,475 29 .| 10/10/2018.
35137 10 5 [FOX CL A ORD.......cooiiiieiineeicesiesesisesiseseeseseesesesesee e | ceneeens 2,768 35 .| 12/16/2019.
35137L 20 4 |FOX CORPORATION ORD... 1,305 15 03/19/2019.
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354613 10 1 |FRANKLIN RESOURCES ORD 1,924 18 70 (64) .| 10/10/2018.
35671D 85 7 |FREEPORT MCMORAN ORD.......cccocommmvirmiirneirnsissnissnsisnsieins 3,538 15 .. 10/10/2018.
35905A 10 9 |FRONTDOOR ORD.......ccooiiiiiiriiiiniiiiniissiessssisssiessssssssssssssessssessssssssssssssessssssnns | coveens 663 .| 10/10/2018.
363576 10 9 |ARTHUR J GALLAGHER ORD.........coociriiimriirreiireiiseeissesisssisessissssss s | ceseeens 2,912 61 .| 04/17/2020.
36467J 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD.........ccoooviimiiiniiiniisniesseisneiinnns | s 1,554 5 86 10/10/2018.
364760 10 8 | GAP ORD.....ciiiiieiiieiiceiiecesiesesisesi s | e . 471 8 .| 05/19/2009.
366651 10 7 | GARTNER ORD.......cooooiiiiiinriicnieseisssiisssisssssssssssssssss s sssssssssssssssnnses | connees o L1442 160.190 | .oovvveeceiens 1,442 1,083 .| 06/06/2017.
368736 10 4 | GENERAC HOLDINGS ORD........cooiiiiriiirieiieeieseiiesesissesiesessesssssssesssssssesessseesssens. | ceseeens [V 10.000 | oo 2,274 |.... 227410 | oo 2,274 2,237 12/15/2020.
369550 10 8 | GENERAL DYNAMICS ORD......cciriiiririieriniiiirerisissesssisssssesssssessesssssssssessssssnssenss | cennnens JOT I 60.000 | .cocrvvrieennnn8,929 | 148.820 | oo 8,929 6,805 86 .. | 10/20/2020.
369604 10 3 | GENERAL ELECTRIC ORD.......cooiuiuiiiimriiireiieseiiesesiecesaesesssesessesessesessesessesessesenes | conevens [V I 1,681.000 | .....cccooovene... 18,155 | L 10.800 18,155 16,083 17 44 .| 10/20/2020.
370334 10 4 | GENERAL MILLS ORD......otuiiiiieiiiiiinisierissieesesssisssssesssssessesssssessssssssesssenssssnsene | connnens [T ISR 126.000 | .coocoovvrvnenn 7,409 | L 58.800 | ..ovveverririinnns 7,409 4,870 249 10/10/2018.
37045V 10 0 | GENERAL MOTORS ORD........ccooviumiimmiirienisineisesisssssssssesssssssssssesssessesssssssesesesens | coveeee 7,561 91 .. 10/10/2018.
371901 100 9 [GENTEX ORD...couiiiiiiiieiie st nssienn | nevseses 1,172 29 .1 10/10/2018.
372460 10 5 | GENUINE PARTS ORD.......ccoooimiiimiiinniineiieseiisnesisssssssssissssssssssssssssssssssssssssnsees. | coneeens 482 1 44 04/17/2009.
375558 10 3 | GILEAD SCIENCES ORD.........cosriiemiiimieiiceiieniinsssissessessssssessesssssssssssssssssssessions. | ceseeens oo | eeerenni263.000 | 15,322 | L 58.260 15,322 13,471 715 ..| 10/15/2019.
37890U 10 8 | GLOBAL BLOOD THERAPEUTICS ORD.........ccoovcimiimeieiieiiinesisniessssessssssssesessesesnes | covins cervrnrerennnnnnn 850 | 43310 |.. 650 1,083 .| 07/15/2020.
37940X 10 2 | GLOBAL PAYMENTS ORD.......cooiuimiiiiiieimieiisreniesesissesesssssesssssssssssssssssssssessssessions | coviene [V 000 | 11,202 215.420 11,202 5,898 35 12/15/2020.
37959E 10 2 | GLOBE LIFE ORD......cooiriiiriiciinniisnissicssssssssssssssssssssssssssssssssssssnssssnnnss. | covens . . 1,747 15 .. 10/10/2018.
380237 10 7 | GODADDY CL A ORD.....ccooiiiiiimrieirriiireeieseiiesesiesessesssisessssessssesesesessessseesssiesens | cenevens . v 2,903 [ 82.950 |. ..2,903 2,478 .| 10/10/2018.
38141G 10 4 | GOLDMAN SACHS GROUP ORD........cooommviireiinniinniiseiessiessssessssssssssssssssnssinns | s O I 66.000 | ....cccoovvvinnnens 17,405 |..... 263.710 17,405 11,914 330 10/10/2018.
38388F 10 8 |WR GRACE ORD........cooiiiiiiieiiiniiieriiieseises e sssssssssssssssiens | cenevens 683 12 .. 10/10/2018.
384109 10 4 |GRACO ORD.....ccvvuirriverreirerierieireninienes O I 1,424 25 .1 10/10/2018.
384802 10 4 |WW GRAINGER ORD.........ccociiiiiiriiieiireiieseeiesesiesesiesssesssseesssssessssssessssissssienns | cesevens 427 24 08/24/2010.
38526M 10 6 | GRAND CANYON EDUCATION ORD......coviuivrirrierinnieierinsieeesssssesesssesssssseessesssens | covneene 1,153 .. | 10/10/2018.
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD........cooiimiiriiiceiireiieeisesessesesssneseseseesenens. | ceveeens 827 5 20 .| 10/10/2018.
400110 10 2 | GRUBHUB ORD........cooviuriiiiiireiinreiiessisessissseisssesss s | cereeens 906 12/16/2019.
40131M 10 9 | GUARDANT HEALTH ORD........ooosriiimiiimiiiriiisneisseiisnesesssssssssssssssssssssnssssnssssnnss | coneeens 2,036 .. | 10/20/2020.
40171V 10 0 | GUIDEWIRE SOFTWARE ORD........coooiiiimiriimieiiseiieesissesiesssssssssssssesssssssessssesssons | coveeee 1,790 .. 10/10/2018.
40412C 10 1 |HCA HEALTHCARE ORD 7,365 16 26 .| 10/10/2018.
40434L 10 5 |HP ORD 3,461 54 142 04/17/2020.
405024 10 0 |HAEMONETICS ORD 1,190 .. | 12/15/2020.
405217 10 0 |HAIN CELESTIAL GROUP ORD........ccccoovvvinnnes 552 .| 04/22/2019.
406216 10 1 |HALLIBURTON ORD . 1,850 13 07/15/2020.
410345 10 2 |HANESBRANDS ORD..........coouiuiiiimiiimeniiesissesissesiesesessesssensesee s 1,710 55 .. | 08/22/2018.
410867 10 5 |HANOVER INSURANCE GROUP ORD 1,176 27 .| 10/10/2018.
412822 10 8 |HARLEY DAVIDSON ORD 782 8 07/29/2011.
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD 2,289 37 88 .| 10/20/2016.
418056 10 7 |HASBRO ORD........coooiiiiciiicieiceieneeeneeesessssessssesi e | ceneeeos 2,140 71 10/10/2018. | ..o
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419870 10 0 |HAWAIIAN ELECTRIC INDUSTRIES ORD. 25.000 35.390 |.. 885 898 33 . ....(287) .| 10/10/2018.
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD......ccostimriiiieiiierisieiserissiessssssissnsssenss 1,186 57 e .| 10/10/2018.
42250P 10 3 |HEALTHPEAK PROPERTIES ORD.......ccoooiiiiiimiiiriienieisniissesisnesssesissssssnssesnsses | covins 3,130 124 I I 13 ..| 07/15/2020.
422806 20 8 |HEICO CL A ORD.....cosiiieiriimriiiceiiseiiecesissie s | cereiens 1,617 3 I I 551 .| 03/20/2019.
423452 10 1 |HELMERICH AND PAYNE ORD.........cccooooiimiiimiiiniiiinieisnisississsnessssessssesssssssssssssnes | coneeeas 738 25 [ [P (290) 08/08/2018.
426281 10 1 | JACKHENRY AND ASSOCIATES ORD.........cocverviimierereiieneiesseisesessesesseseseesesieses | cereeens 3,001 34 I [P 326 .. 10/10/2018.
427866 10 8 |HERSHEY FOODS ORD.........cccoovimiiiriiimiiisiiisssisssssssssssnssssssssssssssssssssssssnssenns | coneiens 1,333 44 . 75 .| 08/08/2018.
42809H 10 7 [HESS ORD....cooiiiiiiiiiiriiiriieeeies s | s 3,677 60 10/10/2018.
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD.........ccriuermiiierrieinernsiseisnssessensssissssesssssnses | vevseses 2,198 15 61 .. | 12/15/2020.
428291 10 8 |HEXCEL ORD....ccooiiiiiiiieiiereiieseiieseieseiiesesies e esssssssssenenns | cenesens 1,250 3 e .| 10/10/2018.
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD.......cccovurirrirersiiiirerinsissereniessessiesssssesessssenns | cennnens 1,158 48 | (232) 10/10/2018.
431475 10 2 |HILL ROM HOLDINGS ORD..........ccooviuerirmeririenesienisseeesesssessesesssesssssesssesessssesesesessssens | coveeens 869 9 .. 10/10/2018.
43283X 10 5 |HILTON GRAND VACATIONS ORD.......ccccevurmriirrirrirersnieiersssissesesssssssessesssssssessessns | esseens R . . 792 .| 03/20/2019.
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD.........cocosmvieriiimnieinniissiisnnsisssiesssiessnieinnss | coviens [V I 59.000 | ..o 6,564 |..... 111.260 | oo 6,564 4,122 9 10/10/2018.
436440 10 1 [HOLOGIC ORD........oooorriiireiiineiissieeeiisessesinssssssss s | coneieas e 58,000 | i 4,006 | 72.830 | oo 4,006 2,177 ..| 04/17/2020.
437076 10 2 |HOME DEPOT ORD........ccoooiiiiiiineiiseiisesissssissssssssssssssssssssssssssssssssssssssssssnenes. | coneeens [V I ..56,046 |..... 265.620 56,046 25,234 .1,236 .| 04/17/2020.
438516 10 6 |HONEYWELL INTERNATIONAL ORD.......ccoooriiimriiireiiereieeseiseseisesesseseisssseeseseisenees | cereeens OV 145.000 | ..oovvverriris 30,842 |..... 212.700 30,842 10,146 526 01/04/2017.
440452 10 0 |HORMEL FOODS ORD.........ccooouumriiimriiineiinsissssiisssssssssssssssssssssssssssssssssssssssnnns | coneiens 2,404 56 .. 10/10/2018.
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD.........cooiriiiriiiriiienieieneiieneiisesesiesesesesesoesenes | covieee 2,857 73 .| 10/15/2019.
44267D 10 7 |HOWARD HUGHES ORD........ccocooiiiiiiiinniisnniisssisssisssssssssssssssssssssssssssssesnes | s 1,154 10/10/2018.
443201 10 8 |HOWMET AEROSPACE ORD.........ccooouriiiieiirieeieneiiesesissesiesesssssssssssssssssssessssessseees. | ceneeens 724 .. | 08/08/2018.
443510 60 7 |HUBBELL ORD.......ccooiiiriiiiiiiiniiseiierssieienssisss st sisssessssssssessensnns | conenens 1,851 56 .| 10/10/2018.
443573 10 0 |HUBSPOT ORD.........oiiiiieiimieiirreiieeesiesesissesesssessssessesesissessssesssssesseseseessssesessesess | ceneeens 1,705 06/28/2019.
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD.......ccoetireiiiiieiieriniesnerisissssssssssssienens | cevenens oo | 35,000 [ i 841 | 24.020 | .. 841 1,111 35 ..| 10/10/2018.
444859 10 2 |HUMANA ORD.......coooomeiiriieirieiieesisesissesisessssessssessssesssssssesesssssssssssssesssesesesesnes | cesevens 3,962 14 53 .| 10/10/2018.
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD.......coviuriiiirriniiiierisiieesinsseesssiesesissesessens | covenens 690 9 06/06/2017.
446150 10 4 |HUNTINGTON BANCSHARES ORD........ccoooimimiiriiieiiinniississeisnsiissssisssssssssesnnns | coneeens 2,894 35 138 .| 10/10/2018.
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD........ccovervirriirnriinneiseneiieneiessesssseisnnes | cereeens 1,086 21 .. | 06/27/2018.
447011 10 7 |HUNTSMAN ORD......cccooomimriiimriinrisnniisnnienenenas 1,188 33 .| 10/10/2018.
448579 10 2 |HYATT HOTELS CL A ORD 722 2 03/20/2019.
44891IN 10 9 |IAC INTERACTIVE ORD........ccoooviiimriimiiinrisnsisnsisnniis 1,222 .. 10/10/2018.
449253 10 3 |IAAORD 873 .| 10/10/2018.
44980X 10 9 |IPGPHOTONICS ORD 657 10/15/2019.
45073V 10 8 [ITT ORD....ooieiiiiceiceiicesiesisei s 1,066 14 .. 10/10/2018.
451107 10 6 |IDACORP ORD 1,004 27 .| 06/28/2019.
45167R 10 4 |IDEXORD . 2,803 40 10/10/2018.
45168D 10 4 |IDEXX LABORATORIES ORD.......coocuriimiiiiiiiieiisseisseises s sessessssesessesens 2,713 .| 10/15/2019.
452308 10 9 |ILLINOIS TOOL ORD........ccviucieimceiiceiiceiineeienessesessessssessssssessssessesesssssssnesssnees | cenenens 8,396 84 322 10/10/2018. | ..o
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452327 10 9 [ILLUMINA ORD......ccooviiriiirieineisceisceiseseisssessesessssesssssssssssssssnsssssnesssnssssssssenssnnns | convvens | oee | coneerennnnni 000 | ciiiiiiiicirnnn..8,880 | oo 370.000 5,206 .| 10/10/2018.
45337C 10 2 [INCYTE ORD....ovvrireririircrrricierieiennsienes oo | 35,000 [ e 3,044 | L 86.980 2,448 .. | 10/15/2019.
45687V 10 6 |INGERSOLL RAND ORD......ccoooiiriiiriiiiriiieniiisseiieseiinesissesssssssssssssssssssssssssssssssssnsens | covins o | 44000 | 2,008 | L 45.630 930 .| 10/10/2018.
457187 10 2 | INGREDION ORD.......couiuiiimiiireiireiisesisesiessisesssses s sssesessnsess | ceseiens coo | e 15.000 | i 1,180 | 78.670 1,519 10 38 .1 10/10/2018.
45772F 10 7 [INPHIORD........oiiiiiiiricneiseiseiisesi s | covins oo 5,000 | 802 | 160.480 774 12/15/2020.
45784P 10 1 |INSULET ORD.....oviiiiiiiiiiiriiieseiieseiieseisessiieseisesessesesssssssessssessssessssssessesesesenes | coviees .15.000 | .o 3,834 | 255.630 1,315 .. 10/10/2018.
457985 20 8 |INTEGRA LIFESCIENCES HOLDINGS ORD........coccoumiiimiiniiiniiississsisssissssiesnsiens | coneiees 215.000 | 974 | 64.920 | .. 838 .| 06/28/2019.
458140 10 0 [ INTEL ORD.....cooumiiimiiirieeiieeiceeisesisesiessss s | ceneiins IOV 790.000 | ....................39,358 | ... 49.820 39,358 25,558 ..1,043 10/10/2018.
45841N 10 7 |INTERACTIVE BROKERS GROUP CL A ORD.......covumiiriririererisisiresisissssssessssssesenss | vevsenes oo | 20,000 | 1,219 | L 60.950 | oo 1,219 1,073 8 .. | 10/10/2018.
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD........cocosiiiiiiiireiineiiseeiesesiesesiesssieesesienenes | coveee w0 120.000 | .. 13,835 | L 115.290 13,835 7,258 144 .| 10/10/2018.
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD........cccovuiiiiniireriiisienisisessssssssnsesenes | covenens oo | e 169.000 | i 21,274 | 125.880 21,274 19,494 783 10/20/2020.
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD..........ccoocvummmiiimiiireiienesienesenenienenes | covevens w0 20.000 | o 2177 | 108.840 2,646 15 60 .. | 12/18/2018.
460146 10 3 |INTERNATIONAL PAPER ORD.......cccoiiiiiiiiriiiininieissiesesisississsssssssssessssssensessssnes | connnens oo | e 87.000 | 4,326 | 49.720 2,767 178 .1 10/10/2018.
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD..........ccoomiiimiiimiiineiiinniissniesseieesniens | coveeens 23.520 552 37 01/30/2018.
461202 10 3 |INTUIT ORD.....cooiiiiiiciiniiciissicissiceiesissiisssisssisssensssssssssssisssensssssensennsns | convens [ oo | cvnrieennen08.000 | i 20,892 e 379.850 6,808 120 .. [ 10/10/2018.
46120E 60 2 |INTUITIVE SURGICAL ORD . [ | e 19.000 | e 15,544 1 818.100 6,021 .| 10/10/2018.
46187TW 10 7 |INVITATION HOMES ORD........oooriiirieiriiiereiieneiseseisesessesessessssesssssssssessssessssenes | nenees v 125,000 | il 3,713 | 29.700 2,967 56 04/17/2020.
462222 10 0 |IONIS PHARMACEUTICALS ORD.........ccocoommiiiniinniiinnissiissssssssesssssssssssssssssssnns | coneiees coo | 25,000 | i 1,414 56.540 1,102 .. 10/10/2018.
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD.........coooieiiieiiieiieceieseiseseissssseseiesessesesiess | ceneeens coo | 35,000 | i 1,624 | L 46.400 1,319 .| 10/20/2020.
46266C 10 5 [IQVIAHOLDINGS ORD........ccoooviimriimiiinniinsiisssesssesssssssssssssssssssssssssssssssnnss | s oo | e 37.000 | 6,629 | 179.170 5,036 06/28/2019.
46284V 10 1 |IRON MOUNTAIN ORD.......cooviuiiemmiriinmeiireiieseseesesiesessesesssesesssesesssesesssessssesesessssens | covees N ..766 | ... 29.480 845 16 64 ..| 01/30/2018.
46590V 10 0 |[JBG SMITH PROPERTIES ORD......ccvviuiruiiiiieriiieiesisissisiessssssesssssesesssssssssessensnns | eevenns ..20.000 | ... .625 | ... 31.270 | .. 821 5 18 . | 04/22/2019.
46625H 10 0 | JPMORGAN CHASE ORD.........ccooiiiimieiireeiicesicesissesissesissesissessssessssesssssesessesesons | veeens [V 567.000 | ...coovvveernrinnas 72,049 |..... 127.070 72,049 24,732 ..1,969 12/15/2020.
466313 10 3 | JABIL ORD....ooiiiiiiiieiierieiete ettt ensnnans | ceenin ..1,276 817 10 .. | 03/20/2019.
469814 10 7 | JACOBS ENGINEERING GROUP ORD.........ccosmiiireiiceiireeieseniesesieseseesesssesessecessnns | ceveeens ...1,634 968 1 .| 06/27/2018.
47233W 10 9 | JEFFERIES FINANCIAL GROUP ORD......ccviiiiiiiniieriirieieiissisesesisissssssessssssessesissines | sevseees 449 13 11/25/2016.
477143 10 1 |JETBLUE AIRWAYS ORD.......coooiiiiiriiiiriiinsiissnisnessssissssssssssssssssssssssssssssessnnes | coneeens 1,082 .| 10/10/2018.
478160 10 4 | JOHNSON & JOHNSON ORD.......ccooiriimriiimeiiieiisesisesiesessesssssesssesessssssssessssssnes | ceseeens 53,113 ..1,985 .| 04/17/2020.
48020Q 10 7 | JONES LANG LASALLE ORD 667 .| 10/10/2018.
48203R 10 4 |JUNIPER NETWORKS ORD. 462 23 04/25/2013.
48238T 10 9 |KARAUCTION SERVICES ORD 532 10 .. 10/10/2018.
482480 10 0 |KLAORD 2,382 105 .| 10/10/2018.
48251W 10 4 |KKR AND CO ORD 4,344 34 07/15/2020.
485170 30 2 |KANSAS CITY SOUTHERN ORD 853 4 14 .. | 05/31/2017.
487836 10 8 |KELLOGG ORD 3,039 107 .| 10/10/2018.
488401 10 0 |KEMPER ORD 1,125 18 08/14/2019.
49271V 10 0 |KEURIG DR PEPPER ORD 2,558 .. | 12/15/2020.
493267 10 8 |KEYCORP ORD........ccooiiiiiieiiieiieseiiesesesesisesisesissssis s | ceneeens 3,873 162 .| 10/10/2018.
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD 2,149 10/10/2018.
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49427F 10 8 |KILROY REALTY REIT ORD 1,418 10 39 .| 10/10/2018.
494368 10 3 |KIMBERLY CLARK ORD........cccsvurirrriiiririernirnsinenns 4,213 67 267 .. | 05/09/2012.
49446R 10 9 |KIMCO REALTY REIT ORD........ooimiiimiiiniiiineiiseiisneiisnesisssssssesssssssssssssssssessssesnnss | venens 735 36 .. | 08/08/2018.
49456B 10 1 |KINDER MORGAN CL P ORD.......ccoouriiimriiimiriiieiieseeissssssesissssssessssesseesssessssssnnes | ceveees 5,637 407 .1 10/10/2018.
497266 10 6 |KIRBY ORD........oiiiiiiiiciiiiriiinessissessssesssass s | ceneiens 786 10/10/2018.
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD........covvviuirriiriireniioereiieseiseseiiesesieneseenes | cereeens 825 8 .. | 08/14/2019.
500255 10 4 [KOHL'S ORD......ccoviiiriiiiriiiciiisicsscssssesssis s ssssssssssssssnnnes. | coneiens 1,158 .| 12/15/2020.
500688 10 6 |KOSMOS ENERGY ORD.......ccoooiiiiiiiiriiieeeisesiesesissesisesiesesssessesessessssssssesssnnes | ceneeens 470 3 06/28/2019.
500754 10 6 |KRAFT HEINZ ORD......ccccovviiiiiririierniiienisisisesssissssie s ssssessssessssssssssssessssssessenss | cennnens 4,308 218 .. | 12/16/2019.
501044 10 1 [KROGER ORD.......cooouiiiieiiiriiiereiiesesiesessesessesessesesses s | ceseeens 2,974 109 .| 10/10/2018.
501797 10 4 |LBRANDS ORD.....coviiiirriiiieiiieinssie st ssssssssesssesssssessens | connnens 1,252 14 10/10/2018.
501889 20 8 |LKQ ORD......cooiiiiiiiciiiceeiereieeeecesiesessssesses e | ceneeeas 925 ..| 06/06/2017.
50212V 10 0 |LPL FINANCIAL HOLDINGS ORD.........ceouiirirriiiiriniirerssiessesissesesssssessssessssssssesssssne | esvnens 908 15 .| 10/10/2018.
502431 10 9 |L3HARRIS TECHNOLOGIES ORD.......ccocoiriiimiiiriiiineiiseiisneiissesessessssssissesessssesnns | coneeees 6,186 153 08/14/2019.
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD.......ccoocumirriiirerinicereniersnssiernnies | veveeees 2,801 .. | 04/17/2020.
512807 10 8 |LAMRESEARCH ORD.......ccooouiiimiiimiineiinniississsiisssssssssssssssssssssssssssssssessssenas. | coneeens 2,792 42 152 .| 10/10/2018.
512816 10 9 |LAMAR ADVERTISING CL A REIT......coiiiiiiiiireiiieneiiieceiiereiisesesiesesiessssesssissssesssins | ceneeens 1,110 38 10/10/2018.
513272 10 4 |LAMB WESTON HOLDINGS ORD.........cccoovummiimiiiriiinniiinsiisssisssssssssssssssssssssssens | coneeeas 2,197 28 .. 10/10/2018.
515098 10 1 |LANDSTAR SYSTEM ORD.......cceoiriiiiiriiiiieiiiesisesisesisessssssssesesssssessssssssessssnens | ceseeens 537 14 .| 03/20/2019.
517834 10 7 |LAS VEGAS SANDS ORD.......ocooimiiiimiiiriiiiniiisniissiissssssssssssssssssssssssssssssssssssnsses. | coneiens 3,944 55 10/10/2018.
518439 10 4 |ESTEE LAUDER CL A ORD......oosiiiiiiiiiciiiereiseeeissesisssissssesssssssssssssssssssesssessnnns | cesevens 2,589 52 .| 04/17/2020.
521865 20 4 |LEAR ORD.....ciiiiiiiiiiiicieiistieesie et snsnnns | ceenin 1,351 10 .| 10/10/2018.
524660 10 7 |LEGGETT & PLATT ORD......cooiiiiiiiieiiiieieieiisseiiesesiesesissssissssssssssessssssssiessssenenes | cenevens 988 1 43 08/14/2019.
525327 10 2 |LEIDOS HOLDINGS ORD.......oouuiieiiiireriieasirnsierssssiessessssssesssssssesssssesssssssssessssssssessens | cenenens 1,651 34 .. | 10/10/2018.
526057 10 4 |LENNAR CL A ORD.......coiiiiirieireeiereiiesesiesesiesessessssesessesessesessssessssssssssssssssssnenes | conevens 2,621 36 .| 10/10/2018.
526107 10 7 |LENNOX INTERNATIONAL ORD.......coriuuimiiireriniircirerisiesinssessssiessessssesessessssssesssessssns | cevenen 1,024 4 15 10/10/2018.
530307 10 7 |LIBERTY BROADBAND SRS A ORD.........ccooouiimiiimiiiiniiiinieisseiissessssssssssssnssesnssenas | coneeeas 467 .. | 03/20/2019.
530307 30 5 |LIBERTY BROADBAND SRS C ORD.......ccoovuuiriimiiiirieiiseiisssissssissssssesssssssssisssssinens | coveeens 2,749 .. 10/10/2018.
531229 40 9 |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD 591 .| 08/14/2019.
531229 60 7 |LIBRTY MEDIALRTY SIRIUSXM SRS C ORD.... 1,353 06/04/2020.
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD 1,336 .. 10/10/2018.
531229 87 0 |LIBERTY MEDIA FORMULA ONE SRS A ORD... 183 .| 04/22/2019.
53223X 10 7 |LIFE STORAGE ORD........cccoosiirirmiirrirnmieinnneirenssissesssssssssssssenssssssesssssssssnssesssnssessens. | oennne | vee | sovereenrneerd0000 | oviviiverinnnnirnnnn 597 [ 119.390 597 459 21 10/10/2018.
532457 10 8 |ELILILLY ORD....osiiiiiieiiiiriiceiiieceiseseiseseisesssiesesissssssnsssssssssnssssssssssssessssssnnsnnnns | oovvins | oee | eerevernn 164000 | i 27,690 | e 168.840 27,690 12,873 485 .. 10/10/2018.
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD......ccciiiiriirermeieirrisissessssissssessenssesessesssssensns 859 5 20 .1 10/10/2018.
534187 10 9 |LINCOLN NATIONAL ORD 2,410 69 10/10/2018.
537008 10 4 |LITTELFUSE ORD......cosviiiriirriieceeceecessssss s 878 10 .| 10/10/2018.
538034 10 9 |LIVE NATION ENTERTAINMENT ORD........ccoooiimriimiiineiiciiiceisseesseesssessssnessnneons | cevenens 1,313 12/18/2018. | ..ovvvceee
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539830 10 9 |LOCKHEED MARTIN ORD ..43.000 15,264 |..... 354.980 15,264 11,091 421 .| 10/10/2018.
540424 10 8 |LOEWS ORD......coocviviririiiriiniiciiienisiinsississsississsssississsssssssssessssssssssenssensens | consens | oo | conrienneen 74000 [ 3,331 | 10045020 | oo, 2,740 19 .. | 02/08/2016.
548661 10 7 |LOWE'S COMPANIES ORD........cooiiiiiiriiiiriiiiniiiniiiesiissesssesssssssssssssesssssssssssss | coneeens o] 143000 22,953 9,680 322 .| 10/10/2018.
550021 10 9 |LULULEMON ATHLETICA ORD.......coovoirriririiniieeeieesiseesieeesiesssssssseesssssssesssssinns. | ceseeens Cl 20000 | .oiiiiiiiirennn6,961 [....348.030 | oo 2,814 .1 10/10/2018.
55024U 10 9 |LUMENTUM HOLDINGS ORD.........ccoomvimmmriinmieiniensneissneessneissssssnsssssesssnssssnsssnneees | covnnene | o | wverennersni20.0000 | i 1,896 | 1....94.800 | oo 1,695 10/20/2020.
55087P 10 4 |LYFT CLA ORD......coiiiiiiiiiiiriiiereieseiereiseseis e essseenenes. | coviene 1,149 .| 04/17/2020.
55261F 10 4 | M&T BANK ORD.......cooviiiiiiniiiinnisssissssissis s ssssssssssnsssnnns | caneiens 4,210 132 .| 10/10/2018.
552690 10 9 |MDU RESOURCES GROUP ORD........cccoimiiiriiimreiireiieseiieseiseseisesessesesssesessesessesess | cereeens 1,043 9 33 10/10/2018.
55272X 10 2 | MFA FINANCIAL REIT ORD.....ccoiiiiriireiiiiciresieississessssssssessssssesssssssssssssssssssessessne | onssens 694 7 24 .. | 03/20/2019.
552848 10 3 |MGIC INVESTMENT ORD.......ccoovuiriiimiiiirieieceiieseiieseiiesessesessessssessssessssesessesessens | coneeens 985 18 .| 06/28/2019.
552953 10 1 |MGM RESORTS INTERNATIONAL ORD......cccvviirmiririrnriiirenrsisesesisrssssssesesssssessnsnens | conenens 2,842 17 12/18/2018.
55306N 10 4 |MKSINSTRUMENTS ORD........cooiiiiriiireeinesiseeissesissesissessssesssssessssessesesessessnns | veeees 734 8 .. 10/10/2018.
553530 10 6 |MSC INDUSTRIAL CL A ORD....ccoouiiiiiiiiitiiiissiisiiesiesisssssssssssisssiessesssssssssins | coviiens 410 58 .| 03/20/2019.
55354G 10 0 [ MSCIORD.......iiiiiiiiriiiniissiseisses s | enies 2,353 44 10/10/2018.
556088 10 5 | MACQUARIE INFRASTRUCTURE ORD......ccccemiiiiiriiiciinieierineiessesississsssssesssssnssens. | eeeeens 607 15 .. | 03/20/2019.
55825T 10 3 |MADISON SQUARE GARDEN SPORT CL A ORD.......cccocoommiimiiiiriiinniissniissniissniiens | ceveeeas 1,026 .| 08/14/2019.
55826T 10 2 |MADISON SQUARE GARDEN ENTER CL A ORD.........ccoovumriiriiiiriiieneeseneieceieeseiens | cereeens 403 08/14/2019.
562750 10 9 | MANHATTAN ASSOCIATES ORD........cccooviiimiiimiiimiisniiisneisssssssssssssssssssssessiseas | coneiens 558 .. | 03/20/2019.
56418H 10 0 | MANPOWERGROUP ORD........cooooiiiiiiiiiieiisneiieseiisssissesiseseseesssesssessssssiesssesssnins | veeees 774 23 .| 10/10/2018.
565849 10 6 |MARATHON OIL ORD........ccoooomiiinmiiinniinniisssinsinssisssssssssssssssssssssssssssssss | coneiens 1,208 12/15/2020.
56585A 10 2 | MARATHON PETROLEUM ORD........ccoooiiiiiiiiriniiieeieniieseiseseisssessesssssesessesesssnens | coviees 3,700 244 .. | 12/18/2018.
570535 10 4 |MARKEL ORD......ccoiiiriiriiiiieieiiseiesissisies s enssssssss s essesssssssnsesssnsns | conenens . . ..1,033.300 5,078 . | 12/15/2020.
57060D 10 8 | MARKETAXESS HOLDINGS ORD.........coooiiriiiriiiriiieneiieseiienessenessssesssssssssssessnnsinns | ovenens | o | covereneninns 5.000 | .o 2,853 |..... 570.560 | ....coovvrereririnnns 2,853 934 12 10/10/2018.
571748 10 2 |MARSH & MCLENNAN ORD.......ccocoviniirerinnieineiersnesnsiseissnsisssssessensssesesiessssssnsnens. | evnnene [ oe | evverenneren 99,0000 | v 11,115 | 117.000 11,115 3,586 195 .. | 10/22/2013.
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD.........ccoovveimrierrenneerenerisnenssnnnessnnessensessnens | conevins | eee | cverererenn9.000 | oo 7,783 | 131.920 | oo 7,783 5,687 28 .| 10/10/2018.
573284 10 6 |MARTIN MARIETTA MATERIALS ORD.....c.ccosiiminiiirniireinninererseinenensnisenesisensnnnnnens | evnnne [ee | erverrenenenn.0000 | i 2,556 |0 283.970 | .o 2,556 1,496 20 10/10/2018.
574599 10 6 |MASCO ORD........coooviimiiiiiiireiiseiissiessse s | ceneieas . . 583 25 .. | 07/18/2012.
574795 10 0 |MASIMO ORD.........coorviirriimriireiieniisensisessisssssssesssssssssssssssssssnssssssssssssssssssesssnnns | coneeens | eee | onseenennnnnd.000 | i 1,342 | i 268.380 1,342 671 .. | 03/20/2019.
57636Q 10 4 |MASTERCARD CLA ORD........ccoooimmmiimmmiinniisnnisnnissnissnesssisssssssssssssssssnnssnsnsns | onneeee | o | erennenn 1620000 | e 57,824 | 356.940 57,824 20,688 247 .| 12/15/2020.
57667L 10 7 |MATCH GROUP ORD........ccooomrrriririrniireriisniissenisnssisnseisssssssssssssssssssssssssnsnnnes | eoneeens | oee | coerereneenn48.000 | i 8,501 | 151.190 ..6,501 2,601 10/10/2018.
577081 10 2 |MATTEL ORD 959 .. | 10/15/2019.
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD 2,793 79 .| 10/10/2018.
579780 20 6 |MCCORMICK ORD......ccoovumrrmriiiriririiieiinsiiesienisnenns 1,779 14 52 10/10/2018.
580135 10 1 [MCDONALD'S ORD........ccoooomirrirriiriiieneiinneisenesisnesssnessensssssssssssssssssssesssssssnsnsens | convens | eee | eereeeren 185.000 | i 28,968 | ..o 15,978 680 .. 10/10/2018.
58155Q 10 3 |MCKESSON ORD 4,123 16 64 .| 10/10/2018.
58463) 30 4 |MEDICAL PROPERTIES REIT ORD 1,091 20 80 10/10/2018.
58502B 10 6 |MEDNAXORD.......ccoooiirriinniineiirsiss s . 463 .. | 03/20/2019.
58933Y 10 5 |MERCK&CO ORD......ccoccoomveirrrirrriarcrienenes 81.800 39,428 26,588 313 1,130 .| 07/15/2020.
59156R 10 8 |METLIFE ORD 5,300 266 12/08/2015.
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592688 10 5 |METTLER TOLEDO ORD ...5.000 ....5,698 |..1,139.680 |. ..5,698 2,837 .| 10/10/2018.
594918 10 4 |MICROSOFT ORD.....cceeuivrreiiririereirsniereriniines oo | 001,451,000 | el 322,731 | 222.420 322,731 84,796 .3,015 .. | 04/17/2020.
595017 10 4 |MICROCHIP TECHNOLOGY ORD.........cccoovmmmirmmririniinniiissiesssesssssssssssesssssessssessssens. | coveeeas oo | e 43.000 | 5,939 | 138.110 2,349 56 .| 04/17/2020.
595112 10 3 |MICRON TECHNOLOGY ORD.......coouerrvimiririerirresisesisseseesessssessssssssessssssessssssinns | covevens coo | eeree280.000 | i 17,291 | 75.180 7,123 .1 10/10/2018.
59522) 10 3 |MID AMERICA APT COMMUNITI REIT ORD........cccoomimiimiiineiineiisseiissiessseisssieinns | e oo 023,000 | 2,914 126.690 2,272 92 10/10/2018.
596278 10 1 |MIDDLEBY ORD........cooiiiuriiiriiiiniiieseiies i essssessssesssssessssseisssees | ceseeens e | 10,000 | i 1,289 | L 128.920 1,176 .. 10/10/2018.
60770K 10 7 |MODERNA ORD......ccocooimiiiiriiiiriiiniisnisnsissssssssssssssssssssssssssssssssssssssssssnnssans | covens v | 80,000 | 5,224 | L 104.470 1,368 .| 12/15/2020.
608190 10 4 |MOHAWK INDUSTRIES ORD........coocuiiiimriiiiniiireieseiseseiieseisesessesessesesseseseesessenes | ceneeens v | reerereen9.000 | i 1,269 | L 140.950 1,467 10/10/2018.
60855R 10 0 | MOLINA HEALTHCARE ORD.......ccoviiiiniiirieireirerisisiessssssssssesssssssessssssssessessssssens | nevseses oo | 10,000 | 2127 | 212.680 1,386 .| 10/10/2018.
60871R 20 9 |MOLSON COORS BEVERAGE COMPA CL B ORD.........ccocoueiririmrieneiiseriseniesneiiene | veeees . LA 45.190 1,981 22 .| 10/15/2019.
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD......cccvumriirririireririseeesssisisessessssssssensesssenses | connnens [T IR 301.000 | .o 17,599 | ... 58.470 10,295 95 352 10/10/2018.
60937P 10 6 |MONGODB CL A ORD......cooviuriiiriiieeiiceiiesesiesessesessesessesessssessesessessssesesssnssssnees | covenees 655 .. | 12/16/2019.
609839 10 5 |MONOLITHIC POWER SYSTEMS ORD........cccovvuiiiiiniiiciienisisniissiissieseesesssisssies | coveien . . 552 3 10 .1 10/10/2018.
61174X 10 9 |MONSTER BEVERAGE ORD........cccoooiimiiimeiiniiineiiississesissssisssssssssssssssssssssesnssns | covns [V I 83.000 | ..o 7676 | ... 92480 | oo 7,676 4,130 10/10/2018.
615369 10 5 |MOODYS ORD......cocoiiiiiiiiiiiiniiiieiiesi s nssssiesssiens | eniian 3,382 74 .. [ 10/10/2018.
617446 44 8 |MORGAN STANLEY ORD.......ccoooviimiiimriiiiniinniisssiisssisssssssssssssssssssssssssssessssens. | coveeens 7,382 332 .| 10/10/2018.
61945C 10 3 | MOSAIC ORD......coouiiiuieiiieiiereiiereisseiies s | s 1,790 17 10/15/2019.
620076 30 7 |MOTOROLA SOLUTIONS ORD........cooimviimiiiniiiiniiisneisssisssisssssssssssssssssssssnssenns | coneieas 2,951 21 77 .. 10/10/2018.
626717 10 2 | MURPHY OIL ORD.....ccoooviimiiimmiiimiiieceiieceeiesesiesesisesessesesssesessesssssessesssssssseesssisens | coseeens 953 19 .| 10/10/2018.
62886E 10 8 |NCRORD.......ccooiiiciiiiriiieiicisssssiss s | coveins 704 03/20/2019.
629377 50 8 |NRG ENERGY ORD.......ccooooiriiiriiieiiieneieseiseseissseissssssessssensssssssssssssssssesssssssssies. | ceneeens 340 37 .. | 11/25/2016.
631103 10 8 | NASDAQ ORD....coooiiiiiiiiiiciiesiiciii et | eniien 348 35 .| 03/03/2009.
636180 10 1 |NATL FUEL GAS ORD.......ccooviiiiireeireiiseeiseiissssissesissesissesessesssssssesssssesssssesssins | cenevens 875 7 26 10/10/2018.
636518 10 2 |NATIONAL INSTRUMENTS ORD.......contuiriireerriireriesissiresssisessssessssssesesssssssssessssnnss | connnen 888 21 .. | 10/10/2018.
637071 10 1 |NOV ORD IV I 787 .| 10/20/2020.
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD......ccrivuiriiireriiiceiniiersnieieriseisessssssssenens | covenens 1,331 62 10/10/2018.
63938C 10 8 | NAVIENT ORD.......ocoimriiiriiiriiineisseiisnesisesssess s | enens 605 32 .. | 04/22/2019.
640268 10 8 |NEKTAR THERAPEUTICS ORD.........coomriiimiiimrriireiiseieeeeienseesesessessssesesssssssessssnss | coseeens . 732 .. | 12/16/2019.
64110D 10 4 [NETAPP ORD......cooiiiiiiiiinincisciseinssissss s ...3,908 | ... 66.240 | ....coovvirrnnnn 3,908 3,291 13 .| 10/10/2018.
64110L 10 6 |NETFLIX ORD 44,881 |..... 44,881 17,628 10/15/2019.
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD..........ccccoooimmmiimmmiiineiinniisnnisnnisnssssnsssssssssnnssnns | onnneee | o | evvrenneenn18.0000 | i 1,438 | 1095850 | v 1,438 1,595 .. 10/10/2018.
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD 696 1,233 14 56 .| 10/10/2018.
64829B 10 0 |NEW RELIC ORD 615 10/15/2019.
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD 999 65 .. 10/10/2018.
650111 10 7 [NEW YORK TIMES CL A ORD.....oooiirriiiierrieinessiessssiessesssssessesssisssssssssssssessesssene 1,142 8 .| 06/28/2019.
651229 10 6 |NEWELL BRANDS ORD 1,593 83 10/10/2018.
651639 10 6 |NEWMONT ORD 5,108 159 .. [ 12/116/2019.
65249B 10 9 [NEWS CLA ORD.....oiiiiiiiiieeiieiieseiiseiisesisseseeseseesssiss e snesesnesesnens. | coviens 158 8 I I 2 O RN L 07/01/2013. | ..o
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65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD........ccocommvimmreinreirnreirnneesenessnensenesssnesssenesnnnes | coverene | eon | cervvreneernn3.000 | i 546 | 109.190 | .. 546 505 1 (40) (40) |. .. | 06/28/2019.
65339F 10 1 |NEXTERA ENERGY ORD oo | e 408.000 | i 31,477 | L 77.150 31,477 13,809 STA [ e | evverrereeennn(25,896) [ v [ e (25,896) | . .| 10/10/2018.
654106 10 3 |NIKE CL B ORD.......coiiiiriiiiniiiniisniiesissiisssssssssssssssnsssssssssssssssssssssnnees | conesens oo | 224,000 | e 31,689 | 141.470 31,689 10,715 281 | s [ 8,996 | | 8,996 .| 10/10/2018.
65473P 10 5 |NISOURCE ORD.......ccosriiimiiiemriiimieiimreisssessesessessssesessessssessssssessesessssssssessssesssins | coveees 1,882 63 (368)| . .1 10/10/2018.
655663 10 2 | NORDSON ORD........ccoooumiiimiiiiriiiniiisisississnesssssssnsssssssssssssssssssssssssssssssesssness | coveeens 1,281 4 15 10/10/2018.
655664 10 0 |NORDSTROM ORD........ccoouemiiiimriiimreiiiseiseseiseseisesessesessesessesessesesssessssesesosesessesenes | cesevens 454 4 .| 1127/12017.
655844 10 8 |NORFOLK SOUTHERN ORD........cocoimviimriiiniiiinniinniissssessisssssssssssssssnssssssssnnes | coneeens . 7,107 214 .| 10/10/2018.
665859 10 4 |NORTHERN TRUST ORD IV I 2,635 23 92 10/10/2018.
666807 10 2 |NORTHROP GRUMMAN ORD........cccvumiiiriniiiireriiiseiesisissssssesssssssessssssssessssssssessens | cennnens 5,345 164 .| 10/10/2018.
668771 10 8 | NORTONLIFELOCK ORD.......coocriuirreiirreiireeicesisesissesissesssssssssssesssssssessssssessessneens | conevens . . 2,547 ..1,600 .| 12/18/2018.
67018T 10 5 |NU SKIN ENTERPRISES CL A ORD.......ccriiiiiiririirriniierssseiesississeesssssssssssensssnnens | connnens 000 [ .o 546 | L X . 531 15 03/20/2019.
67020Y 10 0 |NUANCE COMMUNICATIONS ORD.........courvimmieiceeimmimieneesnessesesssnesssesesssnessssnssns | coveee 809 .. 10/10/2018.
670346 10 5 | NUCOR ORD.......oevviimiiimirirneiiessiessissssissssiss s sssssssssssness | ceseeens . . . 3,096 25 100 .| 10/10/2018.
67059N 10 8 |NUTANIX CLA ORD......ccooiiiiiiriiiireiisneiieseiiesesissssissssessssss s | s .000 | o837 | . . 779 10/10/2018.
B7066G 10 4 [ NVIDIA ORD....ooiivimiiiieiieeiieseees et | coerees [OOSR L KX ..59,009 |..... 15,012 72 ..| 10/15/2019.
670837 10 3 |OGE ENERGY ORD........ccooviriiimiiiiriiiiniissiissssisssissnssssssssssssssssssssssssssssssssssnnes | coneeeas . L1274 860 | i 1,491 63 .| 10/10/2018.
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.....ccooviriremiriiieiieniesesiesesieseseessssesssssessseesssssssseenens | covenens 2000 | i 8,336 [.....452.570 | i 2,060 12/18/2018.
674599 10 5 |OCCIDENTAL PETROLEUM ORD........coooiimmiiiriiiinrisneinseisnsisssssssssssssssssssssnssens | coneieas 1,928 2 .. | 10/20/2020.
679295 10 5 | OKTA CL A ORD......ooiiiiieiiieiireeise i | cereiens . . 2,119 .| 12/15/2020.
679580 10 0 | OLD DOMINION FREIGHT LINE ORD........cccooiimviiriinniisriiisnissneissssisssissssssniinns | coneieas .000 | 2,928 11195180 | 1,390 9 10/10/2018.
680223 10 4 |OLD REPUBLIC INTERNATIONAL ORD. IV I ..60. L1183 710 | oo 1,276 50 .. 10/10/2018.
680665 20 5 |OLIN ORD [ I ..30. JUPSTOUSPPRRPOUROTORY £ 7 A IOV . . 703 24 .| 10/10/2018.
681919 10 6 | OMNICOM GROUP ORD.........ooiiiimmmiiiriiiiriiiesieseseiseseesessssesssssessssssessssssssesessssssss | ceseeens .000 | e 2,807 | 370 | s 2,535 29 17 10/10/2018.
681936 10 0 |OMEGA HEALTHCARE REIT ORD.......coiiiiireriiiriiniierssieiesissiseesssssssssssenssssssensnns | connnens .40. . . . 1,322 107 .. | 10/10/2018.
682189 10 5 | ON SEMICONDUCTOR ORD.........oommviiriiimceiinemienesiesessssessesesssesesssesesssesesesesesesssesens. | coveeens ..85. . . N 1,371 .| 10/10/2018.
682680 10 3 | ONEOK ORD.....ciivimuivirmiririniieeiieseies st | cereiens .000 | 3,646 | 1380 | oo 2,748 145 10/20/2020.
68389X 10 5 |ORACLE ORD.......cooiiiiiriiiiriiiciissiississsissessasssssssssssssssssssssssssssssssnsssnneess. | covins v | e 38T .25,035 | ... . 12,297 372 .| 10/10/2018.
688239 20 1 | OSHKOSH ORD.......comiviimiiiimiiiiriiiesiiieseiississsssse s | ceseeens . L1291 | 070 | oo 969 18 .. 10/10/2018.
68902V 10 7 |OTISWORLDWIDE ORD......cccovsmriiirrriinniiinniisnniisnesisnnisssissssssnssssnssssnssesssssnnnnes. | eoinne [ eon | seeverennen39.0000 oo 6,697 | L 845 | 3,398 59 .| 11/26/2018.
69007 10 6 |OUTFRONT MEDIA ORD........ccooomiviiriiireiinnnieeneeseneeeeneseesessssesesnessnsessssesnesesnnsess | onerene | e | evvrnrenerenni20.0000 | coviiieciiiieninnnn 489 | i . . 565 10 03/20/2019.
690742 10 1 |OWENS CORNIING ORD.........ccccooommmriinrrimniisniisniissnsinsnnissnsissnsissnsisssssssnssssnssnnns | oonvins | one | connenennnnni20.000 | oo 1,515 | 760 | oo 1,055 19 .. 10/10/2018.
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD.........cocoourverriennieneiienerisnerisennesensisenies | convvns | eee | cverererennn84.000 | i 12,516 | i 6,090 386 .| 01/23/2015.
693506 10 7 |PPGINDUSTRIES ORD... 1,839 50 06/06/2017.
69351T 10 6 |PPLORD 4,266 60 239 .. 10/10/2018.
69354M 10 8 |PRAHEALTH SCIENCES ORD 992 .| 10/10/2018.
69355F 10 2 |PPD ORD 1,053 12/15/2020.
693656 10 0 |PVHORD... . . . 1,332 1 .. [ 10/15/2019.
69370C 10 0 [PTC ORD.....oiiiieiiiciiceiceieeessessesses s | s ..20. . . 1,825 .| 10/10/2018.
693718 10 8 |PACCAR ORD 3,861 47 240 10/10/2018.
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695156 10 9 | PACKAGING CORP OF AMERICA ORD L1103 | 137.910 887 8 25 .. | 07127/2017.
695263 10 3 |PACW PACWEST BANCORP ORD.......ccccoeurvriiiernrieininsesensiseisnssssensnssesenssssssessnees | eovenins | ne | sveeererenenn29.0000 | coereriviireninnenn635 | i 25.400 635 1,185 34 .| 10/10/2018.
697435 10 5 |PALO ALTO NETWORKS ORD.........ccocommrririiinniisnerisnesisnnissnsssessssssssssnsssnssssnenes. | eonveens | ooe | connenennnns 18.000 | ciiiiiiiiiniennnn5,331 L 355.390 | oo 5,331 3,036 .| 10/10/2018.
69924R 10 8 | PARAMOUNT GROUP REIT ORD.......cocmrivimirireiirrieirnesisseissssissssssessisessssssessnseses | veeees . 362 570 3 16 .| 03/20/2019.
700517 10 5 |PARKHOTELS RESORTS ORD........cccococmmmiimmmiiinniisnniiinniesnnssnssssnssnssesnssssssnnns | oonvens | eoe | coneenennnnn40.000 | o686 | e 17.150 686 1,219 40 10/10/2018.
701094 10 4 |PARKER HANNIFIN ORD......coooosmiviiriiinniinineiieniiseneiseseisesesisesessssesssssessssesssessenenes | conviens | eee | cvererenennn 10000 | i 11,169 | L 272410 11,169 2,477 144 ..| 09/30/2011.
701877 10 2 |PARSLEY ENERGY CL A ORD.......cccoovimmrriinmiiinniisnniisnnsinsnsissnsissssisnsssssnssssnssnsnsees. | onnvins | one | connenennnn5.000 | oo 781 | 14.200 781 1,630 1 .| 10/10/2018.
704326 10 7 |PAYCHEX ORD......coooviiiriiiiriiiereisereiieneiseseiseneisssessesessssessssesssssssssesssessssssesnsssonns | eeneens | oee | oveeerensnen02.000 | oo BT | ) 93180 | oo 5,771 3,546 154 10/10/2018.
70432V 10 2 |PAYCOM SOFTWARE ORD.......cccoerviiriimrineinirniernnseiennnissesssssesssssssensssssessesssnsssssenss | eonnvnee | vee | cverrenrenenn10.0000 | oviiviiiiiniinnnnn 4,523 | 452.250 1,286 .| 10/10/2018.
70438V 10 6 |PAYLOCITY HOLDING ORD.........cooovvimmrrerirreimiennieisneissessenesssenessensssssesssssessnsenonns | coverene | con | cerevereneernn3.000 | i 1,080 [ 205.910 . 488 .| 08/14/2019.
70450Y 10 3 | PAYPAL HOLDINGS ORD.......covirriieirereeiininisnsnniersssseeenssssssesssessssssssessssssssessnesens | oenvnne | vee | vorenenenn219.000 | viviriniirinnn 50,353 | 234.200 50,353 11,062 10/10/2018.
70614W 10 0 |PELOTON INTERACTIVE ORD.........ccoovummmiiameriemerienerisnnnisnesessesessnssssnsesnssesssnssnnnes | eoenene | eon | eevvereneens 18.000 | i 2,276 | 151.720 | oo 2,276 2,004 .. | 10/20/2020.
70975L 10 7 |PENUMBRA ORD.......coooiiiiiiiiiniieeisisissierssisseessssissessessssssssenssnsssssesssssssssessssssnsns | evnnne | oe | eeererennnernn.0000 | covviiviiininiinennnn 875 | e 175.000 875 783 .| 03/20/2019.
712704 10 5 |PEOPLES UNITED FINANCIAL ORD.........ccoovviimmiiiineirineisneiisneissnnsssnesssnssssenssnnnns | eenvens | ene | cvnrerennneni 21000 | o272 | 12.930 272 317 15 11/26/2013.
713448 10 8 |PEPSICO ORD......ooovvrvirrirreiirrinneiisneiseseieseisssesssssssssssnssssssssssnssssssssnsssnsnns | oonveens | ooe | oeeeerseni200.000 | i 40,041 | 148.300 40,041 23,421 276 ..1,020 .. | 04/17/2020.
714046 10 9 |PERKINELMER ORD......ccccooiriiiiriiiiriiiiniisnessnessnsssnesisnsssnsssnssssssssssssnssessnnens | conveees | oee | connenennnnni0.000 | i 2,870 | i 143.500 | .coovvveriinens 2,870 1,723 6 .| 10/10/2018.
717081 10 3 |PFIZER ORD.....coosiiiiriiiiriiicceiseresereisereiieseiissesiesessssessssssssssssssssssssssssssssssssnnnenes. | oeneens | eoe | ereenn1,076.000 | i 39,608 | Locce 36.810 39,608 21,507 [ oo | e | e | s 18,101 | oo | e 18,101 | oo 12/15/2020.
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD.........cccoovmmmiiinmiincisnniisnniisnnisnsiiisssiesnnses | covviens | one | oereernnni293.000 | i 24,257 | L 82.790 24,257 20,353 352 .1,380 ....(674) (674) |. .. | 10/15/2019.
718546 10 4 |PHILLIPS 86 ORD...........ccoooervierreireiiineiiscenienesienssissssesssssssssssssessssnssenssssnsssossssnnns | coneens | eee | cveeerernne98.000 | i 6,854 | L 69.940 | oo 6,854 4,046 191 ....(356) (356) | . .| 10/20/2020.
72346Q 10 4 | PINNACLE FINANCIAL PARTNERS ORD..........ccccooimiiiimriiinriinniseiesseisssssesssesssenns | s 886 10 6 10/10/2018.
723484 10 1 | PINNACLE WEST ORD.......ccooiuriiimiiiceiiceiieseiiesesissessssesssssssssssssssssssssssessssesssiees. | ceneeens 1,907 73 (230) .. | 06/28/2019.
72352 10 6 |PINTEREST CL A ORD.....cooiiriiriririiiierisieisesisessesssiessssssesenssssssesssssssesssenssssssensens | connnens i . . 1,850 .| 07/15/2020.
723787 10 7 |PIONEER NATURAL RESOURCE ORD..........ccooooimriiireiineiineseenerissessssessssesesssseenns | cereins | eee | coneevienens 34.000 | ..o 3,872 ... 113.890 | oo 3,872 4,711 19 71 10/10/2018.
72703H 10 1 |PLANET FITNESS CL A ORD 1,032 .. | 08/14/2019.
731068 10 2 |POLARIS INDUSTRIES ORD 933 25 .| 10/10/2018.
73278L 10 5 |POOL ORD 744 1 10/10/2018.
733174 70 0 |POPULAR ORD 1,024 8 27 .| 10/10/2018.
737446 10 4 |POST HOLDINGS ORD 928 .. 10/10/2018.
7405IN 10 2 |PREMIER CLAORD 391 4 .| 06/28/2019.
74144T 10 8 | T ROWE PRICE GROUP ORD. 3,891 173 10/10/2018.
74164M 10 8 | PRIMERICA ORD 600 8 .. | 06/28/2019.
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD L2877 | 49.610 | oo 2,877 2,900 130 .| 10/10/2018.
742718 10 9 |PROCTER & GAMBLE ORD ..62,056 |..... 139.140 62,056 32,770 ..1,359 12/15/2020.
743315 10 3 |PROGRESSIVE ORD.......coooommiriiiriciiiiniiinneiisenesssnessssesissnesssnesssssssessssssssesnnnes | eonvens | oee | eereennn 118000 | i 11,668 | Lo 98.880 11,668 6,542 313 .. 10/10/2018.
T4340W 10 3 [PROLOGIS REIT......oviiiiriiiriiiernnieiesnsiserssssensnsssenssssesssssssssnsssssenssnssessesssessenonss | ovnnns | eoe | verrenreens 149.000 | civiviviirennnn 14,849 | Lo, 99.660 14,849 8,570 346 .| 10/10/2018.
743424 10 3 |PROOFPOINT ORD.. 943 10/10/2018.
743606 10 5 |PROSPERITY BANCSHARES ORD..........ccooomvmviimrineiinniineiineienas 709 5 18 .| 10/10/2018.
744320 10 2 |PRUDENTIAL FINANCIAL ORD.........ccooommviimeiiimeieneeienerisnesisnnsessenessnsesnnsssssssnnnes. | oonvins | oee | conrerersnn83.000 | i 6,480 | 1 78.070 | oo 7,387 365 10/10/2018. | ..o
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744573 10 6 | PUBLIC SERVICE ENTERPRISE GROUP ORD.. ....5,888 4,864 198 .| 10/10/2018.
74460D 10 9 |PUBLIC STORAGE REIT ORD 4,534 224 .| 10/10/2018.
745867 10 1 |PULTEGROUP ORD.......cccoccommviirriiirrieniiiisriiiins 1,162 8 26 .| 10/10/2018.
74624M 10 2 |PURE STORAGE CL A ORD 840 .| 06/28/2019.
74736K 10 1 |QORVO ORD.......ooiriiiriiirrierissneisneisssesssssssssssssssssssssnsssssssssnssssnssssnssssnenns | eovennne | eon | sevvernneenn23.000 | oo 3,824 | 166.270 | .ovvveceens 3,824 1,429 10/10/2018.
747525 10 3 |QUALCOMM ORD........oovrviirriirriineeinseiiresissesisnssissessenssesssssssssssssssssssssssssnsseens | eoneeins | oee | eereereeni 216000 | i 32,905 | i 152.340 32,905 10,730 555 .. 10/10/2018.
74762E 10 2 |QUANTA SERVICES ORD 517 1 5 .| 05/23/2012.
74834L 10 0 |QUEST DIAGNOSTICS ORD.........ccccooeuucee 2,592 33 10/20/2020.
74838 10 1 |QUIDEL ORD 1,204 .. | 07/15/2020.
74915M 10 0 |QURATE RETAIL SRS A ORD 524 135 .| 12/16/2019.
74915M 30 8 |QURATE RETAIL INC 157 4 12/16/2019.
749685 10 3 |RPMORD 1,496 37 .. 10/10/2018.
751212 10 1 |RALPH LAUREN CL A ORD 1,170 14 .1 10/10/2018.
754730 10 9 |RAYMOND JAMES ORD 810 16 06/06/2017.
754907 10 3 |RAYONIER REIT ORD 737 27 .. | 03/20/2019.
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD, 9,070 369 .| 11/26/2018.
75606N 10 9 |REALPAGE ORD.......coocoommvimmriiraciiiicnienns 883 06/28/2019.
756109 10 4 |REALTY INCOME REIT ORD 3,283 14 168 .. 10/10/2018.
758750 10 3 |REGAL BELOIT ORD.........coocvverriireiireriereieecenenas 415 2 6 .| 03/20/2019.
758849 10 3 |REGENCY CENTERS REIT ORD........ 942 9 27 06/27/2018.
75886F 10 7 |REGENERON PHARMACEUTICALS ORD 4,968 .. 10/10/2018.
7591EP 10 0 |REGIONS FINANCIAL ORD, 745 19 78 . | 08/26/2009.
759351 60 4 |REINSURANCE GROUP OF AMER ORD........ccooouimiiimrieiceiisericeseeseseesesessssseennienns 1,417 28 10/10/2018.
759509 10 2 |RELIANCE STEEL ORD 821 25 .. | 10/10/2018.
759916 10 9 |REPLIGEN ORD 1,738 .| 10/20/2020.
760759 10 0 |REPUBLIC SERVICES ORD 1,416 9 34 05/15/2018.
761152 10 7 |RESMED ORD 2,665 32 .| 04/17/2020.
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD.........ccoovuomrriimiiimieiiseiiesessesessesessessssesessseseessnens 373 .. | 01/04/2017.
76131V 20 2 |RETAIL PROP OF AME CL A REIT ORD 541 3 17 .| 03/20/2019.
76680R 20 6 |RINGCENTRAL CLA ORD 765 10/10/2018.
770323 10 3 |ROBERT HALF ORD 440 16 .. | 10/28/2016.
773903 10 9 |ROCKWELL AUTOMAT ORD 2,974 103 .| 10/10/2018.
77543R 10 2 [|ROKU CL A ORD.....ovuivvircieiinrieinnineissnsiensnsesessssssssssssssssssssesssnssesesssssssssesssessnnses | sevenes | v | serennnennn 20,000 [ ciiviiiviiiinenn..6,640 ..o 332.020 2,107 07/15/2020.
776696 10 6 |ROPER TECHNOLOGIES ORD.........oooomieiemviineiieniieneiseneisenesissnesssnssssnesesenesnnesnns | conveens | eee | cvnrerennnn 16.000 | i 8,897 | Lo 431.090 2,246 28 .| 04/17/2020.
778296 10 3 |ROSS STORES ORD 5,066 21 .| 10/10/2018.
780287 10 8 |ROYAL GOLD ORD 747 1 10/10/2018.
783549 10 8 |RYDER SYSTEM ORD 599 22 .. | 03/20/2019.
78409V 10 4 |S&P GLOBAL ORD . 6,303 139 .| 10/10/2018.
78410G 10 4 |SBA COMMUNICATIONS CL A REIT ORD.. 3,060 37 10/10/2018.




Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM PANY

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

IXAE

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
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. Acquired | tive Symbol
784117 10 3 | SEIINVESTMENTS ORD.. 1,402 9 18 (200) | . .| 10/10/2018.
78440X 10 1 |SL GREEN RLTY REIT ORD 651 14 25 (226) | . .. | 03/15/2016.
T8A42P 10 B | SLM ORD......ooiiiiiiiiciiceiisciie e | e 959 1 .| 10/10/2018.
78467J 10 0 |SS AND C TECHNOLOGIES HOLDINGS ORD.........ccosiveemiiemrieemeeiiseiseseiesneessseisnnes | wreeees 2,052 21 .1 10/10/2018.
78486Q 10 1 | SVB FINANCIAL GROUP ORD.........ccoomuiriiiniiiiniiiiniissieessesssssssnssssssssssssesnssesnnss | veeens 3,012 10/10/2018.
78573M 10 4 | SABRE ORD.......oiiiiiiiiiiiiieniieseiseseisesss e | ceneiens . 1,154 7 .. 10/10/2018.
78667J 10 8 |SAGE THERAPEUTICS ORD IV I o ..10.000 | ... . 1,517 .| 06/28/2019.
79466L 30 2 | SALESFORCE.COM ORD........coviiiuriiireiieiiieseiieseiseseisesessss s | ceseeens IOV 162.000 | ..... 36,050 222.530 36,050 15,957 10/15/2019.
803607 10 0 | SAREPTA THERAPEUTICS ORD.......cociviiirriiiniinnieineisiessssissssesssisssessssssssssessanens | connnens 1,223 .. | 10/10/2018.
806407 10 2 |HENRY SCHEIN ORD.........cooviiiiiiriiirneiieneissereisesessesessesessesesssesesssesessessssesssssssenes. | coneeens 1,717 .| 10/10/2018.
806857 10 8 | SCHLUMBERGER ORD........cccomiimiiiiiiiiiiiiniissisiiesiesisssesssiesssiesiesssssensssssisssiens | coviiens 4,871 39 78 10/20/2020.
808513 10 5 | CHARLES SCHWAB ORD.......ccooiiiiiriiiciiierieieseiesessesessesessesessssessssessssessssssaenes | coveeens 9,347 124 .. | 10/20/2020.
810186 10 6 | SCOTTS MIRACLE GRO ORD..........ccooumriireiinninsiineisnsisnsssnssssssssssssssssssnssnas. | conviees 493 37 .| 06/28/2019.
81181C 10 4 |SEAGEN ORD......cooiiiiiiiiiiciinssesissesessss s | s 1,431 10/10/2018.
81211K 10 0 [ SEALED AIR ORD....c..cvuiiiiiriiiicierisiciesie st snssssnsssin | eeseins 326 11 .. | 08/26/2009.
816851 10 9 | SEMPRAENERGY OR| U O . 4,914 57 226 .| 10/10/2018.
817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD........coorvviriiirreierreninenisesesiseneseneens | ceneeens 1,533 27 10/10/2018.
81761L 10 2 | SERVICE PROPERTIES TRUST ORD.........ccoovuiimmiinriiinniisniissssisnssisssssssssssssssssnnnes | coneiees . 960 20 .. 10/10/2018.
81762P 10 2 | SERVICENOW ORD.......ccooouiiiiiiiiriiiiseieseiieseiseseisesessesesses s | coviees [V I 35.000 | ... 19,265 |..... 550.430 19,265 6,025 .| 10/10/2018.
824348 10 6 | SHERWIN WILLIAMS ORD.......cooiriiiiriiiriiniisseiisssisssissssisssssssssssssssssssssnssenns | coneiens [T I 17.000 | ooovvvirris 12,493 | ... 734.910 12,493 5,398 91 10/10/2018.
82669G 10 4 | SIGNATURE BANK ORD.........ccocviimiriiriinirieniscesisenesisesessesesessssesssssssssssssses s | veeens ...1,353 ... 135.290 | oovvveecericnens 1,353 1,155 22 .. 10/10/2018.
827048 10 9 | SILGAN HOLDINGS ORD......c.ouuuiiuiiiireriiisrirnsiersssssessessssssesssssssesssssesssssssssesssssssssessens | cennnens ] e . rrreen 990 | 37.080 | .. 556 443 7 .| 08/14/2019.
828806 10 9 | SIMON PROP GRP REIT ORD.........ccoooumiiiiiririeeirieeisesisessissseessssesessssssssssesesseness | coseeens [V 68.000 | ...oooorvverrienns 5799 | ... 85.280 | ..o 5,799 4,897 88 108 10/20/2020.
829226 10 9 | SINCLAIR BROADCAST GROUP CL A ORD.......covumriiriiiererisiseesiersesnsiensssssiennns | covsnen oo | 10,000 | 319 | 31.850 | .. 319 432 8 .. | 08/14/2019.
82968B 10 3 |SIRIUS XM HOLDINGS ORD........ccocmvimcriiciiiceisinessssesiesessssesssesessesesssssesssssesesenens | coveeee 1,684 15 .| 12/18/2018.
829810 10 9 |SITE CENTERS ORD.......cosiiiuriiimriiisiiireiinsieieseisesesssssssesesssssssessssessssesssssssinnes | eeees 385 2 12 04/22/2019.
83001A 10 2 |SIX FLAGS ENTERTAINMENT ORD........cccoooiiriiimriimiiineiisseiisseiessesisssessssesssssnnnes | covins 772 4 .. | 04/22/2019.
830566 10 5 | SKECHERS USA CL A ORD....cosvivimiiiiiiiieiesiieseiseseissssisssessessssssessessssesessesesinns | ceseions 813 .. | 03/20/2019.
83088M 10 2 | SKYWORKS SOLUTIONS ORD 2,973 66 .| 10/10/2018.
83088V 10 2 |SLACK TECHNOLOGIES CL A ORD 2,684 07/15/2020.
831865 20 9 |A O SMITHORD 586 10 .. | 08/08/2018.
83200N 10 3 |SMARTSHEET CL A ORD 726 .| 06/28/2019.
832696 40 5 |JM SMUCKER ORD.....ocevvirrriirirricerieeiissisnsssssssssssssssssssssssssssssssssssssssnssssensssnns | vonsens | oee | oveeerennnsni 28000 | v 2,774 | 115.600 2,142 85 10/15/2019.
833034 10 1 | SNAP ON ORD......ccoooviiriiiereiierieceiieneiiesesissnsissssissnssissssessssessssesssssssssesssssssesnnnns | eonvens | oee | overenennnn.000 | o856 | 171.140 811 22 . .. | 06/27/2018.
83417M 10 4 | SOLAREDGE TECHNOLOGIES ORD.......cccovviririvrreiernrinninnieinniensenssssesssssssssnssessnnns | eonnnine | C | vrvvrirernnnnd 5,000 | coviiiiiviiinnnnnn 1,596 | 319.120 1,563 . 33 . | 10/20/2020.
835495 10 2 | SONOCO PRODUCTS ORD........coommmvrimeiereeiennrineniseesesnnnsssnssssnssssnssssssnssssssssnnss | eonvens | oee | cveeerennneni0.000 | oo 1,185 | 59.250 1,054 34 10/10/2018.
842587 10 7 | SOUTHERN ORD v | 00 208.000 | i 12,777 | 61.430 8,413 528 .| 10/10/2018.
844741 10 8 | SOUTHWEST AIRLINES ORD.........cooiiiiiiiiieiiieieneiissesissesessesessessssesessssesnnseenns | ceveeeas oo e 112,000 | 5,220 ] 46.610 3,565 40 12/18/2018. | ..ovvvceee
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84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD.........occoorvemmmriimeiiereinneeienessnnessnesssnenssnenns | eoivene [ eon | cererrennennn3.000 | o383 | 76.660 383 302 8 .. | 09/27/2019.
848574 10 9 |SPIRIT AEROSYSTEMS HLDGS A ORD.........coriverinrieemrieinnnneiersnisesensnisssssssensssnnens | eovenins | ee | sveeerennnenn20.0000 | coeiviivcirininnennnn 782 | i 39.090 782 742 .. | 12/15/2020.
84860W 30 0 |SPIRIT REALTY CAPITAL REIT ORD........ccooovirriimriiineiinnisnsisnsssnssesssiesssnnssnns | eoevnne | eon | ervverennenn20.000 | o803 | s 40.170 803 748 13 50 .. | 03/20/2019.
848637 10 4 | SPLUNK ORD.....coooviiieireiirriirneieseiissssissssissssisssssssssssssssssssssssssssssssssssssnssssnseses | eonviins | oee | cvererensnsnd0.000 | o 5,097 | 169.890 | ..oovvvrcriirens 5,097 2,954 .1 10/10/2018.
85208M 10 2 | SPROUTS FARMERS MARKET ORD.........ccccooimmmiimmmiiinniiinnisnnissnisnsssssissessnnnns | eeneins | eoe | cvnnerensnni25.000 | o503 | i 20.100 503 561 03/20/2019.
852234 10 3 |SQUARE CLA ORD .75.000 | .o 16,323 | 217.640 16,323 5,543 .| 10/15/2019.
854502 10 1 | STANLEY BLACK AND DECKER ORD........cccoommiimmiiinriinniiinnisnsiessssesssssssssssssesnes | coneieas ..35.000 | ... 6,250 |..... 178.560 | ..covvvceiens 6,250 3,318 97 .| 12/18/2018.
855244 10 9 | STARBUCKS ORD.......oooiiiimieiimreiireiiesesisessesesssesessssessessssesessessssesessessssesessnenes. | eenesns | eoe | cereveeees 227.000 | .oooorvvirnna 24,284 | ... 106.980 24,284 6,972 381 10/10/2018.
85571B 10 5 | STARWOOD PROPERTY REIT.....ccccccvvimiiririirneienneinsinnineissnnnssensnsesenssssssessssssssnnsns | eovnnns | one | overeerrnneneD0.000 | oviiiiviiivirinnnn 965 | Lo, 19.300 965 1,047 24 96 .| 10/10/2018.
857477 10 3 | STATE STREET ORD.....cccooouuiiiiieiiieiiereiieseiiesesiesesisesissssesessssssssssssssssssssesssssssens | ceneeens .000 | oo 5,459 | 72780 | oo 5,459 5,180 39 156 .| 10/10/2018.
858119 10 0 |STEEL DYNAMICS ORD.....coiiiririiiiereriiisernsiserssssiesississesssisssessesssssssssesssssesssssnees. | avenies | oee | sonverensnnes 45.000 | .oovivreierein 1,659 | ... 36.870 | oo 1,659 1,952 1 45 10/10/2018.
858912 10 8 |STERICYCLE ORD........cooovviirriinriiinieisneesniisesesenesisnessssnesisnesssnsssssessensssssessssenes | eoneens | oee | ovenerennnns8.000 | o585 | L 69.330 555 397 .| 01/27/2009.
85917A 10 0 | STERLING BAN ORD......cooiiiiiiriiiiirrieissinsieississiessssesessssissse e sssssssssesssssessessssens | esssens X 809 | ... 17.980 809 988 13 .| 10/10/2018.
862121 10 0 | STORE CAPITAL ORD........coorviiriiimieiriiisisisseisssssisssssssessssssssnsssssssssssssssssssnsss | oonesns | oee | coneevennees 35.000 | ..o 1,189 | ... 33.980 | .o 1,189 984 13 49 10/10/2018.
863667 10 1 | STRYKER ORD.......covriiiriiicriinnrinseiinneiinseinsesssssssssssssssssssssssssssnsssssnsssensssnnsnses | oonvens | oee | coneerensnsn07.000 | i 16,418 | Lo 245.040 16,418 8,810 42 154 .. [ 10/10/2018.
866674 10 4 | SUN COMMUNITIES REIT ORD........ccoooooiriiieiinniiinniisssiessiessssssssssssssssssesnsssnnes | coveeens .000 | 2,279 151.950 | cooovverrienens 2,279 1,491 12 47 .| 10/10/2018.
871607 10 7 | SYNOPSYS ORD.......cooiriuireiimieiimceiiesesissesiesessssssssssesssessssssessssesssssssssssssssesesssssssns | ceseens | eee | coeeeveenees 28.000 | .o 7,259 |..... 259.240 | oo 7,259 2,288 10/10/2018.
87161C 50 1 |SYNOVUS FINANCIAL ORD.........cocovviimriiinriinniisnnisnsisnsisnsssssssssssssssnssssssssnssnns | ovneene | o | evernnnnernni20.0000 | i 847 | i 32.370 647 903 7 26 .. 10/10/2018.
87162W 10 0 | SYNNEX ORD.......cooiiiiiiiiiieiiceiieieiiscesisesieseseesesse e esessesessesssseseseesesenenes | coviees . LA07 | 81.440 407 182 .| 08/14/2019.
871658 10 3 | SYNCHRONY FINANCIAL ORD.........cccoovmmiimmiiiniiinniesssesssissssessssssssssssssssssssnnns | eovinns [ eon | coveeneees 110.001 | oo 3,818 | ... 34710 | oo 3,818 3,179 97 10/10/2018.
87166B 10 2 | SYNEOS HEALTH CL A ORD........oiviirieirceiirceiieseiieseeisreseesesissssssssssssssssssssssessssons | coveeee 893 .. | 10/20/2020.
871829 10 7 | SYSCO ORD.....voriviririeiiseiies ittt | cereiies . . 5,666 178 .| 10/10/2018.
872307 10 3 | TCF FINANCIAL ORD.......oiiuiuiiirrieiieniessieesesissesssesesssesessesssessssssssessssesessesessssessens | ceneins | eee | coneeveenees 37.000 | .o 1,369 | ...... 37.000 | oo 1,369 1,462 52 08/14/2019.
872540 10 9 | TIXORD...oiveoirirririineriereinssiensisssissssssssssssssssssnsssssssssssssssnnsssnssssenssnnns | oonvns | ooe | oeeeeneen219.0000 | e 14,956 | Lo 68.290 14,956 3,571 50 . [ 12121/2012.
872590 10 4 | TMOBILE US ORD......ccooviiiiirieiieiiieeiesesiesesiesesisesesssssssssssssssssssss s | covevens .000 | i 12,811 134.850 12,811 8,566 .| 12/15/2020.
874054 10 9 |TAKE TWO INTERACTIVE SOFTWARE ORD......c.ccooeiimriiriniiieinniniienissisessisensssssenes | wveiiee | oer | eoveererinnns 20.000 | .o 4,156 |..... 207.790 | oo 4,156 2,354 10/10/2018.
875372 20 3 | TANDEM DIABETES CARE ORD.........ccoooimiiiieiiinriineiissniisseesssessssssssssssssssssssns | coneeeas . . 1,766 .. | 10/20/2020.
876030 10 7 | TAPESTRY ORD......ccosivimmrriireiinreiinneiissesissssissesssnssssnessssnssssssssssnsssssssssssinssssnnness. | oeveeens | oee | cvererenenen07.000 | i 2,082 | i 31.080 ..2,082 1,853 23 .| 10/15/2019.
87612E 10 6 |TARGET ORD......cccooiiimriiiriiiiriisnrssnsssnsisnsisnsissssissnsssnssssnsssssssssssssnssssnssnnoss [ eoeenne | eon | soveennnn 108.000 | v 19,085 | 176.530 19,065 7,571 289 .| 10/10/2018.
87612G 10 1 | TARGA RESOURCES ORD.. 1,121 12/15/2020.
87918A 10 5 |TELADOC HEALTH ORD 199.960 3,605 .. | 07/15/2020.
879360 10 5 |TELEDYNE TECH ORD.......ccooviiriiiicreiiereiieneiiseseiisenesisnessssesssessssesssssnsssssnesssssssnenenes | eonvvens | eee | ovsrenenennn.000 | i 1,960 | Lo 391.980 1,127 .| 10/10/2018.
879369 10 6 |TELEFLEXORD.... crtre s | | e | e .0000 | 2,098 L 1,240 7 10/10/2018.
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD.......ocoumvimmmeeianeirenerreneinsnenssnesssnessenennnens | eenviens | eee | cvererernnnni20.000 | oo 371 | 641 14 .. | 03/20/2019.
88023U 10 1 |TEMPUR SEALY INTERNATIONAL ORD......c.cevcrmrmirrrnnreirerneisensnseessnnnssenssnsssssesansses | vevens | eoe | sverernnneenn0.000 | i 1,080 | oo 605 . | 04/22/2019.
88025U 10 9 |10X GENOMICS CL A ORD 1,545 10/20/2020.
88076W 10 3 |TERADATA ORD 667 . [ 12/16/2019.
880770 10 2 | TERADYNE ORD.....ccooooiiiiiciiicieseeieeeieeesssesisesessesi s sesessesesseseesessssesessnnens | ceneeens 1,136 14 10/10/2018. | ..o




Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM PANY

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

0c'cil3a

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
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. Acquired | tive Symbol
88087E 10 0 | TERMINIX GLOBAL HOLDINGS ORD.........ccoooummrrimerirrnririnnninnsisnnsesnnsesensesennessnnens | eoirene [ eon | eeerereeeenn28.000 | i 1,276 | s 51.020 |. 1,276 1,102 .| 10/10/2018.
88160R 10 1 [TESLA ORD...ccvviirririieiieierieiseisienssiesenisiessssssssssssesessssssesssssssesseesssssssensessnns | venvenes | e | ervnrenennn 140,000 [ i 98,794 | .o 705.670 98,794 12,778 .. [ 10/20/2020.
88224Q 10 7 |TEXAS CAPITAL BANCSHARES ORD........cccooumvimiriiinmiinnniisnneinsneissneissnssssnssssnessnnes | cevnnene | | everennnennn 10,0000 | o595 | i 59.500 | .. 595 627 .. | 04/22/2019.
882508 10 4 | TEXAS INSTRUMENTS ORD.......ccoovuirriirriirriinseiienssissessssesssnsesssssessssessnsessssssnnne | eonvens | oee | eereeenen186.000 | 30,528 | e 164.130 30,528 12,790 692 .| 02/14/2018.
883203 10 1 |TEXTRON ORD.....ccoooviiviiiririiiniiinniisnniissnissnsssssssssesssnssssnsssnssssnsssnsssnssssnsnnns | ooneens | oee | connenennnen49.000 | 2,368 | Lo 48.330 | oo 2,368 2,161 1 4 10/15/2019.
88339) 10 5 | TRADE DESK CLA ORD......cooooomiriimirriiereiereiseneisnneiseneissneissenssssesssssssssssssessssssnnnenos | conneene | o | cevorenenensen3.0000 | i 4,005 | 801.000 | ..oooouvrerrieran 4,005 1,139 .. | 06/28/2019.
883556 10 2 | THERMO FISHER SCIENTIFIC ORD.........ccoooviiimviiriiiimiiisnsiisneiisneissnsissnsissnsissnnis | eonvies | eoe | connevennnn 19.000 | .. 34,934 | L 465.780 34,934 7,534 17 64 .| 01/20/2016.
885160 10 1 |THOR INDUSTRIES ORD........ccoovemriiirrinriinneieneiseneieneinsnessenssssssesssesesseensssnsssennns | cenevens | eee | cvneerennnens 10.000 | o930 | i 92.990 | .. 930 788 4 16 10/10/2018.
88579Y 10 1 [BMORD.....coiiiicirerriniiensieersiesesisesssssssesssssssesssssesssssssssssssssessnssessessssssssienss | coennee | oee | vevenernenn 108.0000 | vivivriivirinnnnnn 18,877 | 174.790 18,877 14,784 392 .. | 10/20/2020.
886547 10 8 | TIFFANY ORD.......osiriirieirieieneiieneisereiseseissnessenessssssssssesssnsssssssssssssssssssssssnnnsinns | eoneins | oee | cvneenersnnni22.000 | v 2,892 | 131450 | oo 2,892 2,135 64 .| 10/10/2018.
887389 10 4 |TIMKEN ORD 7 17 04/22/2019.
889478 10 3 | TOLL BROTHERS ORD 786 1 .. 10/10/2018.
891092 10 8 |TORO ORD.....ccoverrrerreirerrrieieniereesnienes . . 1,106 5 20 .1 10/10/2018.
892356 10 6 | TRACTOR SUPPLY ORD.........cccooummmiiinmiinniiinniisnniissssssssssnsssssssssssssssssssssssnsnsns | eonvees | ooe | conneennnnn 110000 | i 1,546 | s 140.580 | ..ooovverrriens 1,546 605 17 06/06/2017.
892672 10 6 | TRADEWEB MARKETS CL A ORD........coevvvimriireiinnniisenniensiisnnsissesssssssssssesssnsssnnnens. | eeneeens | one | cvneerennnen 19.000 | o937 | L 62.450 | .. 937 894 1 .. | 10/20/2020.
893641 10 0 | TRANSDIGM GROUP ORD.........ccoovvmrriirriiinniisnniisnniessnsissniesssssssssssssssnssesssssnsnns | eonveens | ooe | ovneenennnnn.0000 | i 5,570 | L 618.850 | ...oocoovvvirrniennn 5,570 2,782 130 .| 04/17/2020.
89400 10 7 | TRANSUNION ORD.......ccoourriiriiimeiireiiieneiieneisenessesessesesssesessssesssssessessssnssesnnsess | conenene | e | evorneenersn39.0000 | oo 3,473 | i 99.220 | oo 3,473 2,392 1 10/10/2018.
89417E 10 9 |TRAVELERS COMPANIES ORD........cccoooimmmiiimmiiinniinnisnnisnniesnsissnnsessnsesnnsssnssnnnns | eoeenns | eon | sevvennnnenn50.0000 | i 8,001 | 140.370 | coovvveceens 8,001 4,960 192 .. | 12/18/2018.
89469A 10 4 |TREEHOUSE FOODS ORD.........ccoooumririrerererinniisneiesnenissesessesesssnssssesessesssesnnnens | coenene [ eoe | eeeverennenn 10.000 | i 425 | s 42490 | .. 425 610 .| 03/20/2019.
89531P 10 5 |TREXORD.....cccosmmiiiiriiinniisniissniissnissesnsisssssssssssnsssssssssnssssnssssnssssssssnssnnnnes. | eoinne [ eon | sevvenennenn20.0000 oo 2,003 | s 83.720 | oo 2,093 1,914 10/20/2020.
896239 10 0 | TRIMBLE ORD.......ccooooiiriiiriiinriiinniieseeissseissneissssesssssssnssssssssssssssnsssssnsssenssssnsssnnns | coneens | eee | cveeerensnen0.000 | oo 3,339 | L 66.770 | ..o 3,339 1,953 .. 10/10/2018.
896522 10 9 |TRINITY INDUSTRIES ORD.......covviviierrirrineinereisnnieressseesenessseenssenssnssenessssssesessnees | eonenins | oee | sveeererenenn30.0000 | coivvriveririinnennnn 792 | i 26.390 | .. 792 809 23 .1 10/10/2018.
896945 20 1 | TRIPADVISOR ORD.........coosvvimiriimiriinerineiisneeisnnsisnssissensssssessssssssssssssessesssssnnnns | eoneons | eee | coneenennnens 10.000 | o288 | 28.780 | .. 288 93 12/21/2011.
89832Q 10 9 | TRUIST FINANCIAL ORD......ccomriiiririirrirnniereriseieninssseesssersssssseessssssssesssessssssnssensnnsnes | vevens | oo | errnrenernn288.000 | coivviininnnnnn. 13,804 | Lo 47.930 13,804 11,613 518 .| 10/10/2018.
90138F 10 2 | TWILIO CL A ORD 3,139 .| 07/15/2020.
90184L 10 2 |TWITTER ORD 3,886 10/10/2018.
90187B 40 8 |TWO HARBORS INVESTMENT REIT ORD 726 9 37 .| 10/10/2018.
90214J 10 1 |2UORD 666 .. 10/10/2018.
902252 10 5 | TYLER TECHNOLOGIES ORD.........ccccoorurrivrunee 1,064 .| 10/10/2018.
902494 10 3 |TYSON FOODS CL A ORD 2,084 99 10/10/2018.
902653 10 4 |UDRREITORD........... 2,123 78 .. 10/10/2018.
902681 10 5 |UGIORD 1,934 12 46 .| 10/10/2018.
902973 30 4 |US BANCORP ORD . 9,698 128 185 10/20/2020.
90353T 10 0 |UBER TECHNOLOGIES ORD........coiiiiiiiiiiiirieiiseiessesisesesissesesseseseeseseeseseeseseenees 8,212 ..| 07/15/2020.
90384S 30 3 |ULTABEAUTY ORD 2,177 .| 10/10/2018.
904214 10 3 |UMPQUA HOLDINGS ORD 925 38 10/10/2018.
904311 10 7 |UNDER ARMOUR CL A ORD 255 .| 01/30/2018.
904311 20 6 |UNDER ARMOUR CL C ORD . 698 .| 08/14/2019.
907818 10 8 |UNION PACIFIC ORD.........ccoevvirriririrneriserisnnrissnsissssisnssssssssssssssssssssssssssssssssssnnes | convens | oee | eerevenne 182.000 | v 27,485 | Lo 208.220 27,485 11,716 512 10/10/2018.
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910047 10 9 |UNITED AIRLINES HOLDINGS ORD 3,330 (2,511 ]. .. | 02/05/2018.
911312 10 6 |UNITED PARCEL SERVICE CL B ORD 12,650 545 .| 10/10/2018.
911363 10 9 |UNITED RENTAL ORD 1,891 .| 10/10/2018.
912008 10 9 |US FOODS ORD . . 1,164 .1 10/10/2018.
91307C 10 2 |UNITED THERAPEUTICS ORD.........ccooocmmimiimimiiininneissneisniessnessnssssnssssnssssnessnnnnes | connnene | o | eevernnnnerenn3.0000 | oo 759 | 151.790 | .. 759 620 10/10/2018.
91324P 10 2 |UNITEDHEALTH GRP ORD.......ccoooommriimmriiiirniirnneeieneeisnneisnneissssisesssssssisensssessnnne. | covevene | eon | ceverenns T77.000 | i 62,070 | oo 350.680 62,070 31,010 844 .| 04/17/2020.
91336L 10 7 |UNIVAR SOLUTIONS ORD 661 .| 06/28/2019.
91347P 10 5 |UNIVERSAL DISPLAY ORD.......ccocoomrrirmmrrieririrererienenes 539 3 10/10/2018.
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD 2,101 3 .. | 10/10/2018.
91529Y 10 6 |UNUM ORD 683 33 .| 02/25/2013.
918204 10 8 |VFORD 1,871 108 04/09/2012.
91879Q 10 9 |VAILRESORTS ORD........ccoovmrriiamrrirmerineniennieanes 1,194 18 .. 10/10/2018.
91913Y 10 0 |VALERO ENERGY ORD 3,279 149 . | 12/15/2020.
92047W 10 1 |VALVOLINE ORD......ccooovmrviirriiriiiiriiineiienenenns 736 19 03/20/2019.
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD 473 .. | 12/17/2008.
922475 10 8 |VEEVA SYSTEMS ORD 2,235 .| 10/10/2018.
92276F 10 0 |VENTAS REIT ORD.....c.ccoovvirriinreiiireiiiceiiees 3,770 33 181 10/10/2018.
92339V 30 8 |VEREIT ORD . . 1,404 3 .. 10/10/2018.
92343E 10 2 |VERISIGN ORD.........ooovviiriiiriirieieriieneieneiienesissessssessssssessssesssssessssnsssnennnnnns | covenene | eon | eevvernnnenn 11.0000 | 2,380 | 216.400 |. ..2,380 398 .| 11/20/2012.
92343V 10 4 |VERIZON COMMUNICATIONS ORD........ccoccoumvimmmriinmriinmiiisneiisnsisnsssnsisnesisnnssnnss. | eovinne [ eon | eoverennn801.000 | i 47,089 | L 58.750 47,059 36,474 .1,913 04/17/2020.
92345Y 10 6 |VERISKANALYTICS ORD......coooeiiriririrerienerinneeienesiesnssesessssessesesssneseenssessnssnnens | coenene | con | eevvereneeni9.000 | i 10,172 | 207.590 10,172 4,048 53 .. | 08/02/2017.
92532F 10 0 |VERTEX PHARMACEUTICALS ORD.......ccccovvviirirmrinierenierisinsinersnsneienssssseesssssssnensens. | evnnne [ ee | evverenreren2.000 | v 12,290 |0 7,361 .| 10/10/2018.
92552V 10 0 |VIASAT ORD 808 06/28/2019.
92556H 20 6 |VIACOMCBS CL B ORD 2,930 29 20 .. [ 10/20/2020.
92556V 10 6 |VIATRIS ORD 2,820 .| 10/20/2020.
925652 10 9 |VICIPPTYS ORD 1,592 25 92 10/10/2018.
92826C 83 9 |VISACLAORD......ccoosiiirriiriireisseiieneisnesisnesssssissssssssssssssssssssssnsssssssssnssssnsss | connnene | o | erernnn:318.0000 | ciiiiiiiinene....69,656 | ... 27,050 388 .. | 12/18/2018.
92840M 10 2 | VISTRA ORD....ccoovouiriiiriinreinneissneiseseisessssssissssissssssnsssssssssessssssssnssssnssssnnssonns | venveins | ooe | coeeerensnnns89.000 | oo 1,671 | 660 | oo 2,117 46 .. 10/10/2018.
928563 40 2 |VMWARE CLA ORD 1,433 .| 10/10/2018.
928881 10 1 |VONTIER ORD.. 507 10/10/2018.
929042 10 9 | VORNADO REALTY REIT ORD 911 65 .. | 09/18/2013.
929089 10 0 | VOYAFINANCIAL ORD.......ooiiuiieiimieeiseeeieieiiesesieseseesesessesissesss s seseesenes 1,484 18 .| 10/10/2018.
929160 10 9 |VULCAN MATERIALS ORD 767 20 03/27/2013.
92936U 10 9 |W P CAREY REIT ORD 1,276 21 83 .. 10/10/2018.
92939U 10 6 |WEC ENERGY GROUP ORD 3,100 164 .| 10/10/2018.
929740 10 8 |WABTEC ORD . 3,353 19 10/15/2019.
931142 10 3 |WALMART ORD 35,317 |..... 18,703 132 527 . [ 12/18/2018.
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD.........cccoooimirrimmmiinnnrsnnessnesnnnesnnessneessnnensnnens | eeveees | eee | eereeren 139.000 | oo 5543 | ... 39.880 | oo 5,543 4,964 165 12/15/2020. | ....ovvoeenene
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94106L 10 9 | WASTE MANAGEMENT ORD 10,49 |..... 117.930 10,496 6,292 194 .| 10/10/2018.
941848 10 3 |WATERS ORD L7382 247.420 1,049 .. | 10/18/2017.
942622 20 0 |WATSCO ORD L1133 226.550 841 35 .| 10/10/2018.
94419L 10 1 |WAYFAIR CL AORD ...2,258 |..... 225.810 1,196 .1 10/10/2018.
947890 10 9 |WEBSTER FINANCIAL ORD 925 24 10/10/2018.
948741 10 3 |WEINGARTEN RLTY REIT ORD........... 704 32 .. | 04/22/2019.
949746 10 1 |WELLS FARGO ORD 15,579 419 .| 10/20/2020.
95040Q 10 4 |WELLTOWER ORD 4,261 203 10/10/2018.
95058W 10 0 [WENDYS ORD.......ccovvriirmriiirnnrnisnrnsieissinnens 747 12 .. | 04/22/2019.
95082P 10 5 |WESCO INTL ORD 529 .| 03/20/2019.
955306 10 5 |WEST PHARM SVC ORD.....oviiiuiiiiiiieiieieiesisiesissessssse s 1,727 10 10/10/2018.
957638 10 9 |WESTERN ALLIANCE ORD...... 1,137 20 .. 10/10/2018.
958102 10 5 |WESTERN DIGITAL ORD 3,114 60 .| 10/10/2018.
959802 10 9 |WESTERNUNION ORD........ccooovimmriimiriiniiiineiieninines 739 40 10/19/2011.
96145D 10 5 |WESTROCK ORD......ccoommrvierrriirriineiinreiiesniieees 2,224 58 ..| 10/15/2019.
96208T 10 4 |WEXORD . . 889 .| 10/10/2018.
962166 10 4 |WEYERHAEUSER REIT.......cooiiiiiiiiiniiiiriiinriiinrissseiseseisesesissessenesiesessssssssssssnnnens | ceneins | eee | eereneree 195,000 | oo 5197 | ..... 33.530 | oo 5,197 4,132 79 10/10/2018.
963320 10 6 |WHIRLPOOL ORD.........ccccovvimmmiimmiiinniinnisnnisnsisssisnsisssssssnnsssssssssnssssssssssssnsses | consies | one | ovnnenennnnn0.0000 | i 1,083 | s 180.490 | .ocovvvirvinens 1,083 588 29 .. | 06/22/2010.
968223 20 6 |JOHN WILEY SONS CL A ORD e 228 | 45.660 | .. 228 232 2 7 .| 04/22/2019.
969457 10 0 |WILLIAMS ORD.......ccooiimviirriinrisnnisneisnsisssissssssnsssssnssssssssssssssssssssssssssssssnns | nonvins | one | oereeernnni201.0000 | i, 5,033 | ... 20.050 | .o 5,033 5,090 402 10/10/2018.
969904 10 1 |WILLIAMS SONOMA ORD.........coocrivimirirrerinneeisrerienesisnesssenessessssesssesssnessssesessssnnns | conveens | eee | cvnrerennnns 18.000 | oo 1,528 | 101.840 | .cooovvcciecens 1,528 909 30 .. 10/10/2018.
97650W 10 8 |WINTRUST FINANCIAL ORD......ccevviriininiiernrisisninsisnnssnssenssssenssssssssssssenssnssessenss | vovnnns | eoe | cverennnneen15.000 | o916 | Lo, 61.090 | .. 916 1,298 17 .| 10/10/2018.
980745 10 3 |WOODWARD ORD........ccooovimrrirmeiiemeiieneninnesiesesissesisnessssessssssssssssssssssesssssnnnnes | eoneeins | eee | conrerennnnns 10.000 | oo 1,215 121.530 | oo 1,215 1,132 5 06/28/2019.
98138H 10 1 |WORKDAY CL A ORD.......onsrrirmrrirrriineiineiinessinssssssssssssissssssssssssssssssssssssssssnnnsses | onneees | o | sevrernnernnn39.0000 | civiiiiiiirnnnnnnn8,386 | 239.610 | .o 8,386 4,638 ..| 07/15/2020.
98156Q 10 8 |WORLD WRESTLING ENTERTAINM CL A ORD 722 5 .| 06/28/2019.
98310W 10 8 |WYNDHAM DESTINATIONS ORD 866 32 04/22/2019.
98311A 10 5 |WYNDHAM HOTELS RESORTS ORD 1,028 1 .| 10/10/2018.
983134 10 7 |WYNN RESORTS ORD 1,742 18 .. 10/10/2018.
983793 10 0 |XPOLOGISTICS ORD 2,556 .| 10/10/2018.
98389B 10 0 |XCEL ENERGY ORD......ccoooommriimiriiieriinnreiieniineneineneissenessssessssssssssssssssnssesnsseonnsenns | coenene [ eoe | cevereeees 110,000 | i 7,334 | i 66.670 4,747 47 186 06/28/2019.
983919 10 1 | XILINX ORD.....oovrviirriiirriiinnieneisneisneisnsssnsssssssssssssssssssssssssssssssnssssnssssnsses | consens | one | connenennnnn2.0000 | i 7,372 | 141.770 3,148 79 .. 10/10/2018.
98419M 10 0 | XYLEM ORD........osirvicriirieieneiereieseiieseseesesissesssesesessesissesssssssssssssssssssssssssssnnns | oeneins | eee | ovneerennnns 16.000 | oo 1,629 | 101.790 843 17 .| 06/06/2017.
98421M 10 6 | XEROX HOLDINGS ORD......ccovvvirirriierinicirerineissreniessnsssensssssssesssssssssesssssssnssnssensens. | eonenine | oee | svererenenenn20.0000 | coiivrinvirinnnenn 464 | i 23.190 530 5 20 08/08/2018.
988498 10 1 | YUMBRANDS ORD........ccoovviiirimiriierinenissesissnsisssssisssessssesssssssssssisssssnssnsssssesisnnes | eonvens | eoe | conrerersnnn00.000 | oo 7,086 | e 108.560 3,409 94 ..| 07/15/2020.
98850P 10 9 | YUM CHINA ORD......oevvvirrrirrrriienrisnrisserissssissnssssssssssssssssssssssssssssssssssesssssesssnsenss | evnnee | C | vevvireenenn 75.000 | ovvvirnviiinennnnd,282 | s 57.090 2,414 18 .| 10/10/2018.
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD........cccoovvimmmriimeiereeseneessnesssnensssnessssnesssnssennennns | conveins | eee | cvererennnns 10.000 | .. 3,843 | L 384.330 1,496 10/10/2018.
989360 10 1 |ZENDESK ORD......cccoviiniiiciiriiiiniissicisnisensissississiesssssssssisssisssesssssssenssnnis | e | eoe | cvveerennnnn20.000 | iviiiiiiininnnnn2,862 | 143.120 1,202 .| 10/10/2018.
98954M 10 1 |ZILLOW GROUP CL A ORD.......ccooiiveiireeirceiineeienerienenissniessnsessesesnnsesenessnesssnenns | oeneens | eoe | coneenennnns10.000 | i 1,359 | 135.940 348 .| 04/22/2019.
98954M 20 0 | ZILLOW GROUP CL € ORD........covrvierriorriereiinneeieneienseissseesssesenssessssessnsessnssinnnes | oeneeene | oee | ovneerersnni20.000 | oo 3,245 | 129.800 959 10/10/2018.
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98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD........cooouciimrrinniirnreieneesnneesnnesssnssssnesssnesssnssnns | eoevene | eon | eevvernneeni0.000 | oo 6,164 | 154.090 |. ..6,164 4,305 10 38 .| 10/10/2018.
989701 10 7 |ZIONS BANCORPORATION ORD.......cccovurmrieriniiiereinnisnnniseennssssssnssnsenssssssesssssensnnse | vevvens | eon | sevenrnnnen 18,000 | eoviiiiiiirieinnnnn 782 | i 43.440 | .. 782 725 24 .. | 06/06/2017.
98978V 10 3 |ZOETIS CLAORD.......ooiiviirriiriiiriissiississsesnessnssisnssisnssssnssssnssesssssnssssnns | eovennne | eon | sevvernnnen99.000 | i, 16,385 | 165.500 16,385 6,566 79 .| 10/10/2018.
98980G 10 2 |ZSCALER ORD 1,370 .| 04/17/2020.
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS CL A ORD........ocoirviimiiimniiineiiineeisseiesnesesesenns 7,549 07/15/2020.
98986T 10 8 |ZYNGACLAORD 656 .. 10/10/2018.
G0084W 10 1 |ADIENT ORD 21 .| 1117/2014.
G01767 10 5 |ALKERMES ORD........ccooouimieiireiiereiieceiieceiiecesienenes 1,276 10/10/2018.
G0176J 10 9 [ALLEGION ORD 278 14 .. | 12/11/2013.
G0250X 10 7 |AMCOR ORD 3917 109 .| 07/15/2020.
G02602 10 3 |AMDOCS ORD........ccocvvrmrirmrirnnirnnirneiinnnes 1,572 8 32 10/10/2018.
G0403H 10 8 |AONCLAORD 4,808 82 .. 10/10/2018.
GO0450A 10 5 |ARCH CAPITAL GROUP ORD . 2,248 .| 10/10/2018.
G0585R 10 6 |ASSURED GUARANTY ORD........ccccommiimmriiriiiiniiins 832 16 10/10/2018.
G06242 10 4 | ATLASSIAN CL A ORD....iiiiiiiimiiiriiiceiise i 2,695 ..| 04/17/2020.
G0684D 10 7 |ATHENE HOLDING CL A ORD 1,515 .| 10/10/2018.
G0692U 10 9 |AXIS CAPITAL HOLDINGS ORD.......cccoorervrinanee 1,133 8 33 03/20/2019.
G0750C 10 8 |AXALTA COATING SYSTEMS ORD 1,554 .. | 07/28/2016.
G1151C 10 1 |ACCENTURE CL A ORD 16,928 430 .| 04/22/2019.
G16962 10 5 |BUNGE ORD 1,687 50 10/10/2018.
G1890L 10 7 |CAPRIHOLDINGS LTD 731 .| 1127/2017.
G29183 10 3 |EATON ORD 6,501 266 .| 10/10/2018.
G3223R 10 8 |EVEREST RE GROUP ORD 1,089 31 10/10/2018.
G3922B 10 7 |GENPACT ORD 1,223 12 .. | 04/17/2020.
G4412G 10 1 |HERBALIFE NUTRITION ORD.........cccoovvvrmrrrirnee 762 .| 10/15/2019.
G4474Y 21 4 |JANUS HENDERSON GROUP ORD 624 50 08/14/2019.
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD.............. 962 .. | 06/28/2019.
G47567 10 5 |IHS MARKIT ORD.....ccooooorriinrriirriienniinns 3,753 53 .. 10/10/2018.
G491BT 10 8 |INVESCO ORD 1,880 68 .| 10/10/2018.
G50871 10 5 |JAZZ PHARMACEUTICALS ORD . 1,620 10/10/2018.
G51502 10 5 |JOHNSON CONTROLS INTERNATIONAL ORD.........ccooovemriiimniiinniinniessniesssiesenens 4,253 39 155 .. 10/10/2018.
G5494) 10 3 |LINDE ORD 10,966 374 .| 11/03/2015.
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD. 1,913 7 26 10/10/2018.
G5960L 10 3 |MEDTRONIC ORD 18,527 140 542 ..| 11/03/2015.
G6095L 10 9 |APTIV ORD...c.vvvirrrrierieieresissirenininnes 3,439 6 . | 12/15/2020.
G6518L 10 8 |NIELSEN HOLDINGS ORD 1,842 17 10/10/2018.
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD 1,025 . | 10/20/2020.
G6674U 10 8 |NOVOCURE ORD........ccoocommviimrinreriirniinenes 1,588 07/15/2020. | ..o
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G6700G 10 7 [NVENT ELECTRIC ORD e [ s C 23.290 | .. 699 774 21 (69) (69)|. .| 10110/2018.
G7496G 10 3 |RENAISSANCERE ORD.......ccoimiiiiriiiriiiiisisesisisisssiesisssssesesssssssssssesssssssssessssssssessesss | esrenns C 679 7 e (151) .. | 10/10/2018.
G7S00T 10 4 [PENTAIR ORD......coouiiuiiiiireieeisie sttt essssesssnssssssns | sessens C 260 10 . 94 .. [ 10/31/2012.
G806ON 10 2 | SENSATA TECHNOLOGIES HOLDING ORD.........cocvumririreineisciesesisensseessessssesssssnns | ceveees C 1,358 I (34) .| 10/10/2018.
GB473T 10 0 | STERIS ORD.....coiviurirerirreiceiniseriessessseessesssss sttt ssssssssesssens | seneeens [ 1,575 23 I [P 557 10/10/2018.
G85158 10 6 | STONECO CL A ORD.....ouuiiuirmiiireimeesseesessesssesesesssssssessesssessssssssssssssssessssssssssasssas | soseens C 1,600 .. | 07/15/2020.
G8994E 10 3 | TRANE TECHNOLOGIES ORD........ccvuieiieirrieirierireiessssisssssessesssesssssssssssessesssenes | ceviiens [ 1,254 | 145,080 3,229 106 .| 10/10/2018.
G96629 10 3 | WILLIS TOWERS WATSON ORD.......coourirmirmeimeineiserssnesseesssisessssssesssessssssssssssssssnns | soseens C | 25000 [ ovoiririrriins 5,267 |..... 210.680 3,441 18 67 10/10/2018.
G97822 10 3 |PERRIGO ORD.......cooiiririiiririieisissisessesisisesssssssssss s essssssnss s ssssessessssssessessanes | nesseses Clrernnn31.000 | i 1,386 | o 44.720 1,862 28 .. | 10/15/2019.
H14670 10 4 | CHUBB ORD......cociiuirimeiiiiierieseseesss ittt ess st essssssesssssesssssssnins | avesns C | e 94.002 | o 14,469 . 153.920 14,469 10,938 73 288 . .| 10/10/2018.
H2906T 10 9 [ GARMIN ORD....couiiiiiuiiiiieiiisesisieies bbbt nsnsssns | esnsans C 376 26 | e 243 02/25/2013.
L8681T 10 2 | SPOTIFY TECHNOLOGY ORD.......evuuivmmrirriresenisseserisesssessensssessssssssssessensssssssssses | soseees C 3,517 I [P 4128 | s .. | 10/115/2019.
N14506 10 4 [ELASTIC ORD......coiiiririieiiierinieiesieissssiessssssesss st sssesssssssnns | esssens C . 607 T I 854 . | 04/17/2020.
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD.........cccevvuumirierirrereesrinsrierieneseessnisnsis | covnens v | errrereenn83.000 | e 3,941 | ... 91.660 | .ooovvevrririns 3,941 3,172 181 o | e (121) 10/10/2018.
N72482 12 3 |QIAGEN ORD.....cooiiiiiiiiniieiieeiieeieise sttt | ceiienes Clirernnn85.000 | oo 2,378 | e 52.850 | .oooiieriieiiinn 2,378 1,555 I [P 857 .| 10/110/2018.
P31076 10 5 | COPA HOLDINGS CL A ORD......ccoviuurirerviirierireissiiesssesssesssesissesesssessseessenssssessnsnns | coveens Cl.. ..386 | ...... 77.230 | .. 386 405 4 I [PSTOR (154) .| 03/20/2019.
V7780T 10 3 |ROYAL CARIBBEAN GROUP ORD.......ovuriimrirrineiiensenisseisessssssssssesssssesssssssssssssens | soseens v | 312000 | e 2,315 | ... T4.690 | oo 2,315 3,194 48 IR [P (1,823) [ oovevreereirerinns 10/10/2018. | oo,
Y50124 52 1 |ENRON CAPITAL LLC......iiiiiiiiiiiiiiisiiieni i ensssissensssnsssssssenssnesssnsssnsenes | coveeens . 0 . L[ 11/04/1993. | i
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 6,858,973 XXX 6,858,973 3,594,351 5,069 93,750 0 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
62989* 10 5 |NAMIC INSURANCE COMPANY, INC.......ovvomiimerimerireerensssissesssenssensssessessssssssssesssnees | sevenees [0 244.000 | ..ooovvriernnn 76,792 | oo 314.720 76,792 12,186 - (586) | . .| 06/01/1987.
9768% 10 0 |WISCONSIN REINSURANCE CORPORATION.......ciiviiieriirisrsmsssiersesisseensssssessnsssrnns | cevnnens oo | e 13,586.000 | .. 1,737,106 |..... 127.860 1,737,106 240,437 ] e 41,566 | | 141,566 .. | 12/14/1999.
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. .. . 1,813,898 XXX 1,813,898 252,623 0 0 [ I 140,981 | .o (U] 140,981 | .o 0 XXX
Common Stocks - Mutual Funds
04314H 66 7 | ARTISANIINTL VAL ADV....courimiimiiriiieeseniseisessessssssessss s ssssssessssessessssssssssesssnees | seneeens O 23,011.653 | coooovrverirns 913,333 | ... 39.690 913,333 856,863 ..8,249 I [ 64,868 | ....ovorercriirins | e 64,868 | ...ocverrerceiiiis 11/16/2020. | ..o,
04314H 85 7 | ARTISANIINTL VAL INST ..ottt sssesesses s ssssssesse st ssssins | coeeens IO 73,864.067 | ..ccoovennnes 2,944,222 | ...... 39.860 2,944,222 2,456,669 28,969 | s 209,774 | oo | s 209,774 | oo 11119/2015. | oo
464287 65 5 |ISHARES:RUSS 2000 ETF......coiuiiiimieiesimismissnssesssessssssssssssssnssnssensssnsssnssssssssnssnssenes | osseens o 2,390.000 | ooovrviirirns 468,583 | ..... 196.060 468,583 374,202 .4,887 . 10/10/2018. | .ovvvvrevs
9499999. Total - Common Stocks - Mutual Funds..................... . 4,326,138 XXX 4,326,138 3,687,735 0 42,105 0 XXX XXX
9799999. Total - COMMON StOCK. ......vuuuiieiiiirisirisirisrisseiisrisssi s XXX 12,999,009 7,534,709 5,069 XXX XXX
9899999. Total Common and Preferred Stock... XXX 12,999,009 7,534,709 5,069 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
D 0 1E s 0 TF e 0 L LCTR
3B e 0 3C 0
B s 0 AC s 0
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Bonds - U.S. States, Territories and P

57582R  G3 4 | MASSACHUSETTS (COMMONWEALTH OF)......ccooovoniinininnes | | 06/26/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC....coooviiiiiiiiininiininnississisnnesisnins | oo | v sd0,000 | e 0,000 [

1799999. Total - Bonds - U.S. States, Territories & Possession: 0
Bonds - U.S. Political Subdivisions of States

016730 DB 6 | ALLAN HANCOCK CALIF JT CMNTY COLLEGE DIS........ccovvriierniiriniirerseineesiseies e 05/06/2020........ | PERSHING DIV OF DLJ SEC LNDING..........ccccetiriririiiniieieriniierissiseiesieiesssesessssisessesinnes | sonteressnsisssessssssssnssesssssesessssssesonse | oesessesensenesssnsesessensensnen 0,8 T2 | wvvereersseresssrerersensseerenenens 100,000 [ covco.

529063 VT 3 |LEXINGTON CNTY S C SCH DIST NO 001..... 07/08/2020.. PERSHING DIV OF DLJ SEC LNDING 35

882830  BH 4 | TEXAS TRANSN COMMN......oviiiriiminimnissmisnrsnsssesenisnissenes 07/16/2020........ [MORGAN STANLEY CO.....ouiiiiiiiiriinisiisrisersnsssesesssnsssessnssssssnssnssesssnssnssenssnsssssenssssssssensns | connerenssmsssssnssssssnssnssenssnssesssnssssensenses | oenennsnsnsssnsnssnsensenssnseneers 0,000 | covnnnnriersnsensnsnesnsnrennennens 19,000 | civiis

2499999. Total - Bonds - U.S. Political Subdivisions of States 35
Bonds - U.S. Special e and Special A

074561 QK 0 |BEAUMONT TEX WTRWKS & SWR SYS REV.....c.couiiiiiiiiiniieiisiieissiesssissiessssisseesisesssis | coesinssensnns 10/08/2020........ RAYMOND JAMES & ASSOCIATES.........coiiiiiiieiiineiesisisissierssissiesississesssssssssssenes | conineeessnsisssessensssesessssssesesnssnsens | senesnsneesssensessssesenennensn D80T | it 50,000 |.......

15567R  BW 2 | CENTRAL UTAH WTR CONSERVANCY DIST WTR RE........ccccovimiiiiiiieinnieisiseiesiensissiens. [ oevierieninns 10/15/2020........ | Stifel Nicolaus & Co 100,000 |.......

20281P KV 3 | COMMONWEALTH FING AUTH PA REV........coiiiiiiniiinicissieverissienisiees 06/01/2020........ [MORGAN STANLEY CO.....coouiriiiiiriiiiieiieiessiistiesisiessssie s . 100,000 20

220245 L8 5 |CORPUS CHRISTI TEX UTIL SYS REV. 08/12/2020........ CITIGROUP GLOBAL MARKETS INC.......cvviurirririiirinirierierissesssisssiessenssessssssssssnens | reeesnssssisnessenssessesssssessnssesenes | sonnssnensenesnsenssnssessened 1,300 | i 50,000 86

220245 L9 3 |CORPUS CHRISTI TEX UTIL SYS REV 07/01/2020........ | CITIGROUP GLOBAL MARKETS INC........coorireiiiireiirineererisisesesisesssssseessesiseesss e ....715,000 75,000 |.......

25484)  DH 0 |DISTRICT COLUMBIA UNIV REV.......cocoviiriiiimieinrieeresisississsissssenes 03/03/2020........ | PERSHING DIV OF DLJ SEC LNDING ..226,020 | ... . 200,000 | ..... 4,222

3132DV 7B 5 |FH SD8090 - RMBS 08/28/2020........ GOLDMAN. ...t bnes | et bbbt | Sttt 359,462 | ..o 348,886 | ... 252

3133A8 MR 5 [FH QB2168 - RMBS.......cooviiiriiiiriisieiseisie sttt esssssssssesssssssssssssens. | oessessessenes 08/11/2020........ [ CANTOR FITZGERALD + CO....coouririrrieiieireiieiisississssssssesssssssessessssessssssssssasssssessasene

3140X7  4F 3 [FNFM4421 - RMBS.......oooiiieiccereiecsressee e 12/09/2020........ | Citigroup (SSB)

485429  Z7 2 |KANSAS ST DEV FIN AUTH REV......coiiiiiiiiniiiinieseieesiseesisisssesienes 05/28/2020........ HILLTOP SECURITIES INC.......coovvvreirinriiriinicirsnienns

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

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

576000 XQ 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.........ccccoevveiriveinriininres 02/04/2020........ Jefferies. ..o

576000 ZW 6 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.........cocoeviriirrereneirerinnies 09/30/2020........ [ Jefferies........courrmrnirerniinens

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

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

59334P  JT 5 |MIAMI-DADE CNTY FLA TRAN SYS SALES SURTA 10/01/2020........ | CITIGROUP GLOBAL MARKETS INC

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

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

64989K  LJ 3 [NEW YORK ST PWR AUTH EXTENDIBLE IAM COML 04/30/2020........ | GOLDMAN

64990G  JY 9 |NEW YORK STATE DORMITORY AUTHORITY 05/29/2020........ [WELLS FARGO BANK, N.A/SIG. ..ottt ssesensssenes ....54,108 080,000 | oo 901

660043 DS 6 |NORTH HUDSON SEW AUTH N J GROSS REV LEAS 02/05/2020........ Stifel Nicolaus & Co,

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

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

73474T AT 7 |PORT MORROW ORE TRANSMISSION FACS REV 06/12/2020........ CITIGROUP GLOBAL MARKETS INC.

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........cootiiiiiiiirinirciirieiesinsiesississesesissssssesssesinsene | sevenssnseenins 04/23/2020........ | RAYMOND JAMES & ASSOCIATES.

786089  JR 4 | SACRAMENTO CALIF WTRREV.....ccoovvvvvirviniinens 04/24/2020........ | GOLDMAN

79765R  5A 3 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL 08/06/2020.. Jefferie: .

80168A  DF 1 |SANTA CLARA VY CALIF WTR DIST WTR SYS RE 10/01/2020........ | NATL FINANCIAL SERVICES CORP (NFS)........ccccovvvererirrnnne

837227 7M 3 | SOUTH CENT CONN REGL WTR AUTH WTR SYS RE.. 02/06/2020........ [ JANNEY MONTGOMERY SCOTT INC

837227 7N 1 |SOUTH CENT CONN REGL WTR AUTH WTR SYS RE.. 02/06/2020.. JANNEY MONTGOMERY SCOTT INC

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

928075 JL 5 |VIRGINIA PORT AUTH COMWLTH PORT FD REV......coiiieiiiciniineiininsieissieisssseessssissesessens | covessnssessnns 07/22/2020........ | JP MORGAN SECURITIES LLC...........

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

928172 7B 5 |VIRGINIA ST PUB BLDG AUTH PUB FACS REV 04/28/2020........ [WELLS FARGO BANK, N.A/SIG. ..ottt seesissses

940094  CM 5 | WASHINGTON ST UNIV REVS......coiiiiiiiiiniiiess st seensnes 11/03/2020........ Various

3199999. Total - Bonds - U.S. Special Revenue and Special Assessments........

4,464,747

4,228,512




'€l

Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM PANY

SCHEDULE D - PART 3

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

Name of Vendor

Number of Shares of Stock

Actual Cost

Par Value

Paid for Accrued Interest and Dividends

1 2 3 4 5

CUSIP Identification Description Foreign Date Acquired

Bonds - Industrial and Miscell
143499  AB 7 | CARNEGIE INSTITUTION OF WASHINGTON 06/03/2020........ | BANC OF AMERICA/FIXED INCOME
254687  FN 1 |WALT DISNEY CO. 03/19/2020.. Citigroup (SSB)
26875P AU 5 |EOG RESOURCES INC 04/08/2020........ | Citigroup (SSB)
341081 FZ 5 |FLORIDA POWER & LIGHT CO.....ccoutviiiiriiiniierieiisciesisiseiesisesiesissiessssssesesssssesssssssessesssessesseens | cosessnssessnns 03/24/2020........ | WELLS FARGO SECURITIES LLC
35137L  AM 7 |FOX CORP, 03/31/2020.. Citigroup (SSB)
38141G XM 1 | GOLDMAN SACHS GROUP INC.......cotvrriirriirieriniisieerissisesssi et ssesssseensees 12/04/2020........ | GOLDMAN
384802 AE 4 |W W GRAINGER INC 03/09/2020........ | Various
42824C  BF 5 |HEWLETT PACKARD ENTERPRISE CO. 04/06/2020.. Citigroup (SSB)
44107H  AF 9 |HOSPITAL FOR SPECIAL SURGERY 08/17/2020........ | GOLDMAN
46647P BT 2 | JPMORGAN CHASE & CO.....c.cvuiiriiiriiiieiseieieissies s 11/12/2020........ | JP MORGAN SECURITIES LLC...........
631005 BJ 3 |NARRAGANSETT ELECTRIC CO.....cccorvvvrvrrenee 04/07/2020........ | Citigroup (SSB)
65473P  AJ 4 |NISOURCE INC 04/07/2020........ JP MORGAN SECURITIES LLC...........
666807 BS 0 |NORTHROP GRUMMAN CORP. .1 03/19/2020........ | JP MORGAN SECURITIES LLC...........
713448  EQ 7 |PEPSICO INC .| 03/17/2020........ |BANC OF AMERICA/FIXED INCOME
883556 CG 5 | THERMO FISHER SCIENTIFIC INC 03/23/2020........ JP MORGAN SECURITIES LLC...........
911312 BX 3 |UNITED PARCEL SERVICE INC 03/19/2020........ | BANC OF AMERICA/FIXED INCOME
92826C  AD 4 [VISAINC ...ttt | enensnesenees 03/16/2020........ | BANC OF AMERICA/FIXED INCOME

100,000

7
...50,000 | .......
100,000 26
200,000 |.......

100,000
..... 50,000

3899999. Total - Bonds - Industrial and Miscellaneous.

8399997. Total - Bonds - Part 3........ccovviririnsiiciinis

8399998. Total - Bonds - Summary Item from Part 5

8399999, TOAl = BOMMAS. ... etttk E £ HE e E R o0 LEieEfeEE R R e R R eE AL E R feEE LR E LR R L E e Rt EEE LR R EE L RS £EE SRR R R LR f RS E R feEiee et 6,598,392 | .o 6,378,577 | oo 11,779
Preferred Stocks - Industrial and Miscell; Perpetual Preferred

74915M 30 8 | QURATE RETAIL 8 0 PRF ...ttt | | 09/15/2020........ ITG INC s 2.700 212 | oo | s

8499999. Total - Preferred Stocks - Industrial and MiSCEIIANEOUS PEIPEIUAI PrEFBITEA...............covoiiiieiieiesi i iieiieits coetiestessssstsstessssesessessessessesssesseessesesseessessessesssessess s seeseessebsee s essesseessessess s ee s et b see s e st e b s e s e et ee s s s et et e s ee s st enss st enssessensensses | dassssssesssssssssaessessessessessanssentenssessens 212 XXX 0
8999997. Total - Preferred Stocks - Part 3 212 XXX 0
8999999.  Total - Preferred SHOCKS. ... .vuuriiiiriiiiiisiiseiiri et 212 XXX 0

Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

00206R 10 2 | AT&T ORD.....ouuiiierreeiierisicee e 10/20/2020........ | ITG INC...ooeritieit et 195.000 XXX [

00287Y 10 9 [ABBVIE ORD......ccvriiiierrieiniieiersseiessesiseeenssnenes 05/08/2020........ [ VBIHOUS. ....veirririeiieieriieisesis et tns | cbsebsess e s bbb 58.022 XXX |

004225 10 8 |ACADIA PHARMACEUTICALS ORD 07/15/2020........ ITG INC .| eesesiste st 25.000 XXX [

00434H 10 8 | ACCELERON PHARMA ORD.......ccovviiiiimririrnrieieriesiseesssssssssssssssessenes 10/20/2020........ | ITG INC...oiiiireie bbb | eesesse b es bbb 15.000 XXX |

007903 10 7 |ADVANCED MICRO DEVICES ORD 07/15/2020........ [ ITG INC e | et es 75.000 XXX |

015271 10 9 |ALEXANDRIA REAL ESTATE EQ REIT ORD 04/17/2020........ ITG INC bbb | eesesbetb e 20.000 XXX [

018802 10 8 | ALLIANT ENERGY ORD........cciviiiireiiiiiereriiineiesieissise st ssssssessessssssensessns | cosessossnssnns 04/17/2020........ [ITG INC....oiieieieisiere ettt snees | coietiesi et 40.000 XXX [

02079K 10 7 |ALPHABET CL C ORD 04/17/2020........ [ ITG INC 5.000 XXX [

02079K 30 5 [ALPHABET CL A ORD......cciiiiiiriniiiieiisiisiissisississ st ssesisssssssessessnssenss. | onssssssessnes 04/17/2020........ [ ITG INC 5.000 XXX |

02209S 10 3 |ALTRIA GROUP ORD.... 12/15/2020.. ITG INC. XXX

023436 10 8 | AMEDISYS ORD.......coituuiiiierierieresieisiaiiesseses st ssesssessessssssssssennns. | sevesssisssinns 10/20/2020........ | ITG INC XXX

02376R 10 2 | AMERICAN AIRLINES GROUP ORD 12/15/2020........ | ITG INC XXX [

026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD... 12/15/2020.. ITG INC. XXX

030420 10 3 | AMERICAN WATER WORKS ORD 12/15/2020........ | ITG INC XXX [

03662Q 10 5 |ANSYS ORD 04/17/2020........ [ ITG INC XXX [

037411 10 5 |APACHE ORD.... . 07/15/2020.. ITG INC. XXX

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

03750L 10 9 | APARTMENT INCOME REIT ORD.......cociiiiiiieriiiieiieiseieie i sesessennenes 12/15/2020........ CORPORATE ACTION......couiiiiiiieiiiiniesis i XXX |
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03768E 10 5 |APOLLO GLOBAL MANAGEMENT CL A ORD ... | 07/15/2020........ ITGINC.... XXX [
03966V 10 7 |ARCONIC ORD . | 04/01/2020........ ITGINC.... XXX |
05338G 10 6 |AVALARA ORD.. 07/15/2020........ ITGINC.... XXX [
05352A 10 0 [AVANTOR ORD.......cooiimmiimirinerireriereseissise ettt enssssssnssnnns | cessessensssnens 07/15/2020........ ITGINC.... XXX
05464C 10 1 | AXON ENTERPRISE ORD 10/20/2020........ ITGINC.... XXX [
060505 10 4 |BANK OF AMERICA ORD.......cccovvivvirireieirnnieresisseensnines 12/15/2020........ ITGINC.... XX |
064058 10 0 |BANK OF NEW YORK MELLON ORD 12/15/2020........ ITGINC...oovveviree XXX [
084670 70 2 |BERKSHIRE HATHWAY CL B ORD...... 12/15/2020........ ITGINC.... XXX |
08862E 10 9 | BEYOND MEAT ORD.......couiiiiiiiiireieieiinsisesissisesesssensssss e ensessees 04/17/2020........ ITGINC.... XXX [
090043 10 0 |BILL COM HOLDINGS ORD.......cocvureerriiimriiierisieriesissesessessessseenes 10/20/2020........ ITGINC.... XXX [
097023 10 5 |BOEING ORD.......coovvriiiieiiicineieiesseiesiesieesenienenes 12/15/2020........ ITGINC.... XXX |
100557 10 7 |BOSTON BEER CL A ORD......coocouiirriiitisieiceieierisi et sssesienesssnsins. | oessnsinesnenes 12/15/2020........ ITGINC..coovvirirrirne XXX [
126650 10 0 | CVS HEALTH ORD....couiiiuiiriiiieisiie ettt sssessessssssenisensns | sessssesssenens 12/15/2020........ ITGINC.... XXX |
127387 10 8 | CADENCE DESIGN SYSTEMS ORD 04/17/2020........ ITGINC.... XXX [
14040H 10 5 |CAPITAL ONE FINANCIAL ORD 07/15/2020........ ITGINC.... XX |
143658 30 0 | CARNIVAL ORD 07/15/2020........ ITGINC.... XXX [
14448C 10 4 |CARRIER GLOBAL ORD 04/03/2020........ Various XX |
15135B 10 1 | CENTENE ORD......covieiiiereireeericieeiereesenienissisnenes 04/17/2020........ ITGINC.... XXX [
163092 10 9 |CHEGG ORD 07/15/2020........ ITGINC.... XX |
166764 10 0 |CHEVRON ORD 07/15/2020........ ITGINC.... XXX [
172062 10 1 | CINCINNATI FINANCIAL ORD.....oooiirirmiriniireriiiceiesieiesie e ssssesss s sssesssssessessssssesssssesssesins | oessssencssenes 10/20/2020........ ITGINC.... XXX [
172908 10 5 |CINTAS ORD....vvrriiiereiseieieseesiesesreesienees 12/15/2020........ ITGINC.... XXX
189054 10 9 |CLOROX ORD 04/17/2020 ITGINC XXX [
18915M 10 7 | CLOUDFLARE CL A ORD.......cooevvrireinirierieerneisnirnes 12/15/2020........ ITGINC.... XXX [
20602D 10 1 | CONCENTRIX ORD 12/01/2020........ ITGINC.... XXX [
20825C 10 4 | CONOCOPHILLIPS ORD.......ccovuriirirriiirerinisisnsissssssssessessssesessessenes 10/20/2020........ ITGINC.... XX |
209115 10 4 |CONSOLIDATED EDISON ORD........cccovrerervrrnrirenne 04/17/2020........ ITGINC.... XXX [
22788C 10 5 |CROWDSTRIKE HOLDINGS CL A ORD 07/15/2020 ITGINC XX |
233551 10 6 |DXC TECHNOLOGY ORD 10/20/2020........ ITGINC.... XXX [
23804L 10 3 |DATADOG CL A ORD.... 07/15/2020........ ITGINC.... XX |
247361 70 2 | DELTA AIRLINES ORD......coiiiiirriiiiernireresiesie e sissiess s ssesssssesssssssssessesssssnessesssssensenss. | sevsesssesenens 07/15/2020........ ITGINC.... XXX [
25179M 10 3 | DEVON ENERGY ORD.......cciiiiiriririirisiiiiesiesissisessssssesesie s sssssesssssssssesssesssssenss. | aosssnssnssins 12/15/2020........ ITGINC.... XX |
25278X 10 9 | DIAMONDBACK ENERGY ORD......ccooiiiiiiireriiiiireiieinissie it essesssssenien 10/20/2020 ITGINC XXX |
254687 10 6 |WALT DISNEY ORD 12/15/2020........ ITGINC.... XXX |
260557 10 3 |DOW ORD.....ooorvrieiiiierieeiernesnines 04/17/2020........ ITGINC.... XXX [
268150 10 9 | DYNATRACE ORD.....ovuiviriieiiiierisistiesieesensssiesie s 10/20/2020........ ITGINC.... XXX [
26875P 10 1 [EOG RESOURCES ORD........c.cviiiiiiiiiiisisisiiesisssnisss s sssesssssssissssssssssssssssessssssens. | onsssssessnnes 04/17/2020........ ITGINC.... XXX |
29355A 10 7 |ENPHASE ENERGY ORD.. 07/15/2020 ITGINC XXX [
29364G 10 3 |ENTERGY ORD...iiuuiiiiiriiiieiiriiiesiesesesissisisse st ssse st sassssssssssesssesssesssnne | vevesssesssinns 04/17/2020........ ITGINC.... XXX
294429 10 5 |EQUIFAX ORD......ooiiiieiiieriiniiernsieriesiseisenisesesssneenes 12/15/2020........ ITGINC.... XXX [
30040W 10 8 |EVERSOURCE ENERGY ORD 10/20/2020........ ITGINC.... XX |
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD.........cccovvvevrrrenen. 12/15/2020........ ITGINC.... XXX [
30231G 10 2 | EXXON MOBIL ORD......coutimiiririiicirerisisesesseisssssie st ssesssssensssssssessens | aosessnssnssnns 12/15/2020........ ITG INC..ooiteeeerrss e sssssssssssssssnsesenssssensessenss | sonessserenesesssssssssenennnrd 1020000 | v 16,153 XXX
30303M 10 2 |FACEBOOK CL A ORD.......cocovurrririreririeereninereeseeerenes 12/15/2020........ ITG INC .o 5.000 [ oo 1,361 XXX [
31188V 10 0 [FASTLY CLA ORD....ccvtiiiiicieitiernsiseiesiesesssienesieens 10/20/2020........ ITG INC bbb | eesesb bbbt 20.000 | oo 1,675 XXX [
336433 10 7 |FIRST SOLAR ORD.....ccotuiiiiieriiiieieeieieisi et ssssesssssenssenes. | ossssnenessnes 04/17/2020........ ITG INC ..o | tesess et 15.000 627 XXX |
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337738 10 8 |FISERV ORD 04/17/2020........ ITG INC bbb XXX [
338307 10 1 {FIVEQ ORD......coooiiiiiiiiciniisscsenniies 12/15/2020........ | ITG INC XXX |
34959J 10 8 |FORTIVE ORD 10/09/2020.. ITG INC. XXX

363576 10 9 |ARTHUR J GALLAGHER ORD.........ccccoorvrurrririnnns 04/17/2020........ | ITG INC XXX
368736 10 4 | GENERAC HOLDINGS ORD.......cctiiiiriirirerierireresississesesisessesssseessessssesesssssssssessesssssssssessssssessns | oessesenessenes 12/15/2020........ | ITG INC XXX [
369550 10 8 | GENERAL DYNAMICS ORD. 10/20/2020.. ITG INC. XXX

369604 10 3 | GENERAL ELECTRIC ORD 10/20/2020........ | ITG INC XXX [
37890U 10 8 | GLOBAL BLOOD THERAPEUTICS ORD......ccetiiriiiiirriieisssieiessssiessessssesesssssassssssssssssessesise | sevsesssensins 07/15/2020........ [ ITG INC XXX |
37940X 10 2 | GLOBAL PAYMENTS ORD 12/15/2020.. ITG INC. XXX

40131M 10 9 | GUARDANT HEALTH ORD 10/20/2020........ | ITG INC XXX [
40434L 10 5 [HP ORD....cooviiiiceieiseescesiesi s 04/17/2020........ [ ITG INC XXX |
405024 10 0 |HAEMONETICS ORD......cooiuuiiiiirieeiirerieiceiesie sttt nssnies | sessssenessenes 12/15/2020........ | ITG INC . XXX [
406216 10 1 |HALLIBURTON ORD 07/15/2020........ ITG INC .ot XXX |
42250P 10 3 |HEALTHPEAK PROPERTIES ORD 07/15/2020........ [ ITG INC XXX [
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD 12/15/2020........ | ITG INC . XX |
436440 10 1 [HOLOGIC ORD.....couiiiirriiiiirerisicisesiseissi ettt ensessnnss | sessssenessenes 04/17/2020........ ITG INC .o XXX [
437076 10 2 |HOME DEPOT ORD 04/17/2020........ [ ITG INC XX |
443201 10 8 |HOWMET AEROSPACE ORD WI. 04/01/2020........ [ ITG INC . XXX [
44891IN 10 9 |IAC INTERACTIVE ORD......cooiriiirierrieiieisieissieiessssiessessseesensssenes 07/01/2020........ ITG INC .o bbb XX |
45687V 10 6 | INGERSOLL RAND INC......cvviiieiiiiiieiiiiesierseisi et 03/02/2020........ [ ITG INC XXX [
45772F 10 7 |INPHI ORD, 12/15/2020........ | ITG INC . XXX [
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD 10/20/2020........ ITG INC .o XXX
46187W 10 7 | INVITATION HOMES ORD 04/17/2020........ [ ITG INC XXX [
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD................ 10/20/2020........ | ITG INC . XXX [
46625H 10 0 | JPMORGAN CHASE ORD........cooiiiirceirireieriniireriesissisesisssessssiessesinsins 12/15/2020........ ITG INC bbb XXX [
478160 10 4 | JOHNSON & JOHNSON ORD 04/17/2020........ [ ITG INC XX |
48251TW 10 4 | KKRAND CO ORD......cvuiiiiriiiiciiiieiieistiesissi ettt ssssiensesinsnss | nessesssesenins 07/15/2020........ [ ITG INC . XXX [
49271V 10 0 |KEURIG DR PEPPER ORD......ccovuiiiriieriiiiisissisisisssesesssssessesssssessssssssssssssssssessessssssssossnss | nessesssesssss 12/15/2020........ ITG INC .o bbb XX |
500255 10 4 [ KOHL'S ORD.....oouiiiiiiieireiereiisiesiesi st sssnees 12/15/2020........ | ITG INC XXX [
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD 04/17/2020........ [ ITG INC . XX |
518439 10 4 |ESTEE LAUDER CL AORD 04/17/2020........ ITG INC .o XXX [
530307 30 5 |LIBERTY BROADBAND SRS C ORD 12/1812020........ | ITG INC...oeiiii bbb XX |
531229 60 7 |LIBRTY MEDIALRTY SIRIUSXM SRS C ORD........cccocuiiimiiiiniiiieninsieissniesssssseessessenesesssenns | coessessnninns 06/04/2020........ | Not Available XXX |
55024U 10 9 |LUMENTUM HOLDINGS ORD 10/20/2020........ ITG INC bbb XXX |
55087P 10 4 [LYFT CLA ORD....oiiiiiiriiiieissee ittt niens | coesinisessnes 04/17/2020........ [ ITG INC XXX [
55825T 10 3 | MADISON SQUARE GARDEN SPORT CL A ORD 04/17/2020........ [ ITG INC XXX [
55826T 10 2 |MADISON SQUARE GARDEN ENTER CL A ORD 04/17/2020........ [ ITG INC 5.000 XXX |
565849 10 6 | MARATHON OIL ORD 12/15/2020.. ITG INC. XXX

570535 10 4 |MARKEL ORD.......ccoomrirrrierinnrierienireenns 12/15/2020........ | ITG INC XXX
57636Q 10 4 |MASTERCARD CL A ORD 12/15/2020........ | ITG INC XXX [
57667L 10 7 |MATCH GROUP ORD... 07/01/2020.. ITG INC. XXX

58933y 10 5 |MERCK & CO ORD 07/15/2020........ [ ITG INC XXX [
594918 10 4 |MICROSOFT ORD 04/17/2020........ [ ITG INC XXX
595017 10 4 |MICROCHIP TECHNOLOGY ORD... . | 04/17/2020.. ITG INC. XXX

60770K 10 7 | MODERNA ORD 12/15/2020........ | ITG INC . XXX [
617446 44 8 |MORGAN STANLEY ORD.......cocoiimiiiiirniiiieiissiciesis s ssssssssessssssssenss | cosessossnssnns 10/02/2020........ ITG INC ..o XXX |
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637071 1 | NATIONAL OILWELL VARCO ORD... 10/20/2020 ITG INC .| eesesb st bbb 85.000 787 XXX [
674599 5 | OCCIDENTAL PETROLEUM ORD 10/20/2020. ITGINC.... 190.000 | oo 1,928 XXX |
679295 5 |OKTACL AORD ... | 12/15/2020 ITGINC.... 5.000 | cooveereereeirereeeeseeeeeees 1,287 XXX [
682680 3 |ONEOK ORD............... . | 10/20/2020. ITG INC .ot reiens | eebse ittt 75.000 | oo 2,198 XXX
68902V 7 |OTIS WORLDWIDE ORD.. 04/03/2020 VBHOUS. .-ttt et s e s et ssessnsnnts | Saeesetntentesae st s et ent s naas 99.500 | ovoureerriieeee s 3,431 XX |
69355F 2 |PPD ORD 12/15/2020 ITG INC .ot | eesess ettt 30.000 | coeoveiieee s 1,053 XX |
70614W 0 [PELOTON INTERACTIVE ORD 10/20/2020 ITG INC .| eesesisti st 15.000 | oo 2,004 XXX [
713448 8 | PEPSICO ORD 04/17/2020. ITGINC.... XXX |
717081 3 [ PFIZER ORD......outiiiiriieirereeistierie it 12/15/2020 ITGINC.... XXX [
718546 4 | PHILLIPS 66 ORD 10/20/2020 ITGINC.... XXX [
723521 6 |PINTEREST CL A ORD 07/15/2020. ITGINC.... XXX |
742718 9 [PROCTER & GAMBLE ORD........ 12/15/2020 ITG INC XXX [
T4340W 3 |PROLOGIS REIT............... 02/04/2020. ITGINC.... XXX |
74834L 0 [QUEST DIAGNOSTICS ORD.......cccovvvirrriircrinrirnes 10/20/2020 ITGINC.... XXX [
74838 1 | QUIDEL ORD 07/15/2020. ITGINC.... XX |
74915M 0 | QURATE RETAIL SRS A ORD 09/15/2020. ITGINC.... XXX [
75513E 1 | RAYTHEON TECHNOLOGIES ORD.........cuviriirriiiiirerisisissessssssssesenssens 04/03/2020. Various XX |
759916 9 |REPLIGEN ORD.... 10/20/2020 ITGINC.... XXX [
761152 7 |RESMED ORD 04/17/2020. ITGINC.... XX |
77543R 2 |ROKU CL A ORD.......tvrieineiierineieresiseiesie s sesseseenes 07/15/2020 ITGINC.... XXX [
776696 6 | ROPER TECHNOLOGIES ORD 04/17/2020 ITGINC.... XXX [
806857 8 | SCHLUMBERGER ORD 10/20/2020 ITGINC.... 205.000 XXX
808513 5 | CHARLES SCHWAB ORD 10/20/2020 ITGINC 139.185 XXX [
828806 9 | SIMON PROP GRP REIT ORD.........ccccovvurernrinranae 10/20/2020 ITGINC.... XXX [
83088V 2 | SLACK TECHNOLOGIES CL A ORD 07/15/2020. ITGINC.... XXX [
83417M 4 | SOLAREDGE TECHNOLOGIES ORD 10/20/2020 ITGINC.... XX |
848574 9 | SPIRIT AEROSYSTEMS HLDGS A ORD 12/15/2020 ITGINC.... XXX [
87162W 0 [SYNNEX ORD... 12/01/2020 ITGINC XX |
87166B 2 | SYNEOS HEALTH CL A ORD 10/20/2020 ITGINC.... XXX [
872590 4 | T MOBILE US ORD 12/15/2020 ITGINC.... XX |
875372 3 | TANDEM DIABETES CARE ORD........cccouveumrirererinienes 10/20/2020 ITGINC.... XXX [
87612G 1 | TARGA RESOURCES ORD........cooviiirireriniireririsessnisisesesinenes 12/15/2020 ITGINC.... XX |
87918A 5 | TELADOC HEALTH ORD 07/15/2020. ITGINC XXX |
88025U 9 | 10X GENOMICS CL A ORD 10/20/2020 ITGINC.... XXX |
88160R 1 | TESLAORD 10/20/2020 ITGINC.... XXX [
88579y 1|3M ORD 10/20/2020 ITGINC.... XXX [
892672 6 | TRADEWEB MARKETS CL A ORD 10/20/2020 ITGINC.... XXX |
893641 0 | TRANSDIGM GROUP ORD... . | 04/17/2020 ITGINC XXX [
89531P 5 | TREXORD....... 10/20/2020 ITGINC.... XXX
90138F 2 [ TWILIO CL A ORD....oovirirririreriniirirenisereeseseeressinsene 07/15/2020. ITGINC.... XXX [
902973 4 |US BANCORP ORD 10/20/2020 ITGINC.... 195.000 XX |
90353T 0 |UBER TECHNOLOGIES ORD... 07/15/2020 ITGINC.... 310.000 XXX [
91324P 2 |UNITEDHEALTH GRP ORD 04/17/2020 ITG INC bbbt | eesens st b 10.000 XXX
91533B 0 [UPJOHN INC 11/16/2020 Various 126.064 XX |
91913y 0 [ VALERO ENERGY ORD 12/15/2020 ITG INC .| eesesb e e 40.000 XXX [
92339V 8 | VEREIT ORD 12/18/2020 ITG INC ..ottt | eesesssties s 40.000 XXX |
92343V 4 | VERIZON COMMUNICATIONS ORD 04/17/2020 ITG INC .| eesesbat s bbb 55.000 XXX e
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92556H 20 6 | VIACOMCBS CL B ORD 10/20/2020........ ITG INC bbb 100.000 XXX |

92556V 10 6 |VIATRIS ORD 11/16/2020........ | ITG INC 115.000 XXX |

928881 10 1 |VONTIER ORD... 10/09/2020.. ITG INC .| eesetinti s 24.400 XXX |

931427 10 8 | WALGREEN BOOTS ALLIANCE ORD 12/15/2020........ | ITG INC...cooiioiiriciii ettt nsiens | eebetbsesi st 80.000 XXX |

949746 10 1 |WELLS FARGO ORD 10/20/2020........ | ITG INC 385.000 XXX |

98138H 10 1 |WORKDAY CL A ORD 07/15/2020.. ITG INC. 5.000 XXX |

988498 10 1 |YUM BRANDS ORD 07/15/2020........ [ITG INC....oiiiieireicirerire ettt snires | ooresiesiess s en st 30.000 XXX |

98980G 10 2 |ZSCALER ORD | 04/1712020........ [ ITG INC..oi bbb nies | sbaebsnsb bbb s bbb 20.000 XXX |

98980L 10 1 |ZOOM VIDEO COMMUNICATIONS CL A ORD .1 07/15/2020.. ITG INC .ot | eesesisti st 40.000 XXX |

G0250X 10 7 |AMCOR ORD 07/15/2020........ [ ITG INC 265.000 XXX |

G06242 10 4 |ATLASSIAN CLAORD.......ccccovvunee 04/17/2020........ [ITG INC....oiiieieirieerie et snees | cooetiesiess et senie 10.000 XXX |

G3922B 10 7 | GENPACT ORD......coiiieriiiiriiiciisiesesissiesse s 04/17/2020........ [ ITG INC SRttt | bbb 40.000 XXX |

GB095L 10 9 |APTIV ORD....covvuririiicririrriiesiesiesierensenns 12/15/2020........ ITG INC .ot reiens | eebstba ettt 20.000 XXX |

G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD 10/20/2020........ | ITG INC...oiee bbbt | eesesbtas bbb inen 60.000 XXX |

GB674U 10 8 [NOVOCURE ORD.......cooturiiiierriniinisseessssssisesssssssessssssssssssssssssssesssssssssesssssssssesssesssssesssessnns | Groneenersnes 07/15/2020........ [ ITG INC bbbt | eebien b 25.000 XXX |

G85158 10 6 | STONECO CL A ORD.....ccotviriiirriiicrieierissiseisessssssssseessesissesessssssssesssesssssnsssesssssssssesesssssenses | Guoneererennes 07/15/2020........ ITG INC .t eni s | eeresinti st 40.000 XXX |

G8994E 10 3 | TRANE TECHNOLOGIES ORD 03/02/2020........ [ITG INC....oouiveririieieiicierisisie sttt snies | cbsebsassessess s st st senses 50.000 XXX |

N14506 10 4 |ELASTIC ORD 04/17/2020........ [ITG INC... .ottt ee | cesenssnssenens s st sensense 10.000 XXX |

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TFAREM. ... vuuiruierersiriiiiiiieiis teoitsessasessssseeesssseeeesss e s ass s sss s eessee e o881 eE8 4888488481084 eE 1081401108084 EE 0 E 0848481842810 E L8481 eE o0 E 0oL b8 E bt eE o0 Eebseetee b e bbb ettt XXX 0

Common Stocks - Mutual Funds

04314H 66 7 |ARTISAN:INTL VAL ADV | | 11/16/2020........ Not Available: 223.079 | coooveiereeeeere e 8,249 XXX

9499999.  Total - COMMON STOCKS = IMUIUAI FUNAS. ...ttt eh e ff ekt eeEeEE e 1 o8 E e E o8 EE 40 R0 E o0 £ o080 EEE 8 E£EE e E e H L8 EE 0oL £EE o EEE 40 E e EEH e E 810 oL E 8 £ o080 E e E 408t E e EE o0 E S8 h e e e E e ohefeeE e st e h st ee et seb st rentens | fienisnsensens ettt 8,249 XXX 0
9799997. Total - Common Stocks - Part 3........cccccvuevnrines XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5 ..87,361 XXX

9799999, TOAl - COMMON STOCKS...........cuivviiietetiectetet ettt ettt ettt et et ettt caeteteesetetessaesessssetesesessesessssesesesasseses  ebassesesassssesessssssesassesesessssssesansesesessssesesassesesessssesesassesesessssesesansesetessssetesassesesesssseses s sesesesssseses s sese st ssetesssesesessssetasansesansssetesassese  avatsesssssesessssssesassssesesssetesassesesessnsesas | stesesissesesessesesessssetesassesesasaes 594,828 XXX 0
9899999,  TOAl - Preferred @Na COMMON STOCKS. ... c.evveeeieeeseeeeerereeeeesseeseseseseseesseseseseseseesessesesesesesessessesesesesessssssseseses  etessesesessessssssssesesasseseesssseesesesseeesssessesesassesesssesesesesseeesessseesesessesesssaeeesesesseeesessseesesesseeesessee et esesseseseseseesesesseeesesseaesessesesessesesesesese  eteesesessesesesesessesesseeesesssesesessesnsssssseses | eeeseseseesesesseessssssesasesseessreaes 595,040 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 7,193,432 XXX e 11,779
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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
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
36179T 4P 7 |G2MAS5330 - RMBS . [ 12/01/2020. | PaydOWN.......coomvvvvrneriisssnesvissssnisiisens | 76,599 | vovvvvirn 76,599 | vovvrvinnn 78,370 78,243 07/20/2048.
36213N  HJ 8 |GN 559233 - RMBS + [ 12101/2020. | PaYAOWN....cccooosvevvvvvevvnssssssnsnssvivississssns [ 12,158 | oo, 12,158 | v, 12,766 12,366 04/15/2032.
912828 K3 3 |UNITED STATES TREASURY wev | - [ 04/15/2020. | Maturity @ 100.00...........cvvrerereermrrerirnnes 88,240 88,240 82.979 87,989 . 04/15/2020.
912828 MF 4 |UNITED STATES TREASURY........cccoovvumiivciis .| 01/15/2020. | Maturity @ 100.00.........ccccovvvvrricnniicrinns T R 47,591 | oo 47,501 | oo 47,216 | oo 47,634 43,923 01/15/2020.
912828 YT 1 |UNITED STATES TREASURY .....c.oecervvvrermcrirns .. [ 01/27/2020. |NOMURA SECURITIES INTLINC.....ccoo. | L 100,078 | ........ 100,000 99,731 99,736 99,746 11/30/2021.
0599999. Total - Bonds - U.S. Government 324,665 324,587 321,061 325 969 314,437 XXX
Bonds - U.S. Political Subdivisions of States
64966 AS 5 |NEWYORKNY. .. 12101/2020. | Call @ 100.00........vvvvveveersissssnenvvvewns [ 125,000 | ooo..... 125,000 | .oooo..... 129,416 125,538 12/01/2031.
846302 GH 4 |SPACKENKILLNY UN FREE SCHDIST............ - | 08/10/2020. | Call @ 100.00......ccevcccesevvcrvvvrevssssssisns | 405,000 | .......... 405,000 | .......... 405,000 405,000 09/15/2020.
2499999. Total - Bonds - U.S. Political Subdivisions of States...........ccccocvvuvrinee. 530,000 530,000 534,416 530,538 XXX
Bonds - U.S. Special R and Special A t
25484) DC 1 |DISTRICT COLUMBIA UNIV REV.........cocovvrrrrrnnne .| 03/03/2020. [ VAHOUS........ocvrrrmrearerriirenerenereriesisrerenenes 226.020 200,000 234,724 226,578 04/01/2036.
3131X6  JS 0 |FH ZK2973 - RMBS. .. | 12/01/2020. | Paydown 35,152 35,152 35,218 35,127 02/01/2026.
3131XJ DM 1 |FH ZL2808 - RMBS .. | 12/01/2020. | Paydown 11,069 | .coooovees 11,069 | .oovooeees 11,435 11,408 03/01/2042.
3131XQ  TK 2 |FHZL8654 - RMBS........coooervereieceiieeeieeeinns .. [ 12/01/2020. | Paydown 1774 7,774 8,249 8,329 11/01/2044.
3131Y0 2A 9 |FHZM6169 - RMBS .. | 12/01/2020. | Paydown 87,909 87,909 91,913 91,215 04/01/2048.
31329K X3 3 |FH ZA2498 - RMBS o | 1200172020, | PaYAOWN. oo | 4586 | 45,186 | ..oooouos 45,370 45,305 03/01/2038.
3132A1  XW 9 |FH ZS1593 - RMBS .. | 12/01/2020. | Paydown 2,331 2,477 2,484 08/01/2037.
3132A4 NN 4 |FH ZS3997 - RMBS [ 1200172020 PaYAOWN. s | A0 | s 10,111 | v 10,715 10,635 08/01/2044.
3132A5 E8 4 |FHZS4659 - RMBS | 12101/2020. | PaYdOWN.....cccooovvvvvvvvvverisssnsensvvviisissssnsns | 343360 | 343,360 | .......... 350,018 348,902 04/01/2046.
3132A9 MU 8 |FH ZS8471-RMBS .. | 12/01/2020. | Paydown 7,065 7,334 7,220 09/01/2027.
3132A9 R3 3 |FH ZS8606 - RMBS .. [ 12/01/2020. | Paydown...........covveemeevvvssenvsissnsisiiienns | 040570 | o 210,570 | v 210,159 209989 04/01/2031.
3132DV 7B 5 |FH SD8090 - RMBS .. | 12/01/2020. | Paydown 7,251 7471 .7,251 09/01/2050.
3133A8 MR 5 |FH QB2168 - RMBS .| 12/01/2020. | Paydown ATT57 18373 7757 08/01/2050.
3136AE  PS 0 |FNR 2013-63 PD - CMO/RMBS.. .. | 12/01/2020. | Paydown 21,566 21,566 20,960 21,137 21,566 05/25/2043.
3136AE  ZQ 3 |FNR 2013-56 P - CMO/RMBS. - 12101/2020. | PaydOwN.........c.ovvvvevevveevensssssinirnecsessens | 20147 | oo, 20147 | oo, 19,914 19,955 06/25/2043.
3137IN XK 6 |FN 257282 - RMBS. . [ 12/01/2020. | PaydOWN.........ovevvvernnvvisssssvisssssssiissss | 2,556 2,556 2,531 2,534 07/01/2028.
3137A5 SG 0 |FHR 3786 HE - CMO/RMBS .. [ 12/01/2020. | PaydOwWN.........cccvvvevesiviisesnsissssiviiissns | 23,944 23,944 24,823 24,133 03/15/2038.
3137B9 BZ 7 |FHMSK-F03 A -CMBS .. | 04/28/2020. | PAYAOWN........oouvvevernevinmseenissssssirisissns | 2,455 2,455 2,455 2,455 01/25/2021.
3138AB NC 9 |FNAH9386 - RMBS........ccccomvivrrinerierieeiseiriniis . [ 12/01/2020. | Paydown 53,183 53,183 54,926 54,776 04/01/2041.
3138EN HG 7 |FN AL5630 - RMBS .. [ 12/01/2020. | PaydOWN............ccvvvvvisnvissnissesisssisiisnns | LRIl — RIS — 12,264 12,167 08/01/2044.
3138X3 BX 9 |FNAU3653 - RMBS .. | 12/01/2020. | Paydown 20,930 20,930 22 006 21,793 09/01/2043.
3138XW AM 0 |FN AW6311 - RMBS .. [ 12/01/2020. | Paydown...........cvvvevemevvvesseensissnsiviiisnns | 6,372 6,372 6,718 6,721 06/01/2044.
3138XX H7 4 |FN AW7453 - RMBS .. | 12/01/2020. | Paydown 10,040 09/01/2044.
3138Y6 MY 7 |FN AX4874 - RMBS .. | 12/01/2020. | Paydown 16,820 12/01/2044.
3140FP C9 8 |FNBE3695- RMBS. .. | 12/01/2020. | Paydown 155,943 06/01/2047.
3140FP DG 1 |FN BE3702 - RMBS .. | 12/01/2020. | Paydown 252.460 06/01/2047.
3140JQ TE 3 |FNBN7748-RMBS .. | 12/01/2020. | Paydown 113,528 09/01/2049.
3140QA NN 6 |FNCA3096 - RMBS.........cccoooerimriiiiricniinciies . [ 12/01/2020. | Paydown 387,077 02/01/2049.
3140X4 H2 5 |FNFM1148-RMBS.......cccoooiiviiirriiiniieneiienienas .| 12/01/2020. | Paydown 96,669 12/01/2048.
3140X4 M4 5 |FNFM1278 - RMBS . [ 12/01/2020. | Paydown 52018 07/01/2034.
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31410L UV 2 |FN 890796 - RMBS.......ocovrvrreierieiernnisinninns . | 12/01/2020. | Paydown 35026 35.026 35825 35,793 (768) | voooreveeeeeene | coveeerreeesenn768) | o | e 35,026 .0 12/01/2045.
31418R P70 |FNAD4045 - RMBS - 12101/2020. | PaYAOWN....ccccoccevevnenressssnnvvvnensessens | 6,067 6,067 6,302 6,332 (265) 04/01/2040.
60416S 5D 8 |MINNESOTA ST HSG FIN AGY......cccooormurvimirrirnae .. [12/03/2020. | Call @ 100.00............cormmvvrvveservviissnirs | IO 15,000 | covveeen.n.. 15,000 01/01/2040.
809545 RR 9 |SCOTT CNTY KY SCH DIST FIN CORP SCH . | 03/01/2020. | Maturity @ 100.00.
BLoe L 290,000 290,000 285,177 289,906 94 (<7 RO (SO 290,000 | .oooverrrrerrene [ eerernereenerees | e 0 [ e 3,480 |03/01/2020.
928120 K5 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - | .. | 12/01/2020. | Paydown
S N (Y B 12,822 | oo 12,822 | oo, 12,822 12,822 L0 [ [ LX: 772 IS IO (V1 (TR (I I 211 | 04/25/2042.
940093 6H 5 |WASHINGTON ST UNIVREVS........cccooovvvrinnnns < | 11/03/2020. | VaNOUS. ...cvvvvvevvvsesvvvveeensssssssssssvnnene [ 107,097 | oo 100,000 | ......... 112,068 | covooo 108,744 | covvooeevveeecces | v [T ) P (L) T [ 107,097 | oo [ | e [ 5,444 | 04/01/2031.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............ ovevvvvveriinisiiiiinieeeessssssninseessssssssnsssessessssinnineeess | 2,683,609 | ....... 2,650,491 | ....... 2,752,956 | ........... 2,701,014 | oo 0 [ (58,250) | ovvrereres: (] P (68,250) | ... 0] s 2,683,608 | ................ U — 0 ] i 0 ... 56,897 XXX
Bonds - Industrial and Miscellaneous
00206R  HM 7 [ATETINC.....cccoommrvvrrmmmrrrirrnnsisisrnnsisnesssinsaeens .. | 07/28/2020. | Not AVailable.............oovwevveveeeeeisssssssnnrne [ 105,509 | ..oo...... 100,000 | ..o....... 100,633 100,540 (G020 ) I I (5172 P 06/15/2022.
00206R HS 4 |AT&TINC | 07/28/2020. | Not Available ....56,621 ....50,000 ..51,030 50,938 (98) | eovevrrres | o L) p—— 07/15/2025.
13976M  AC 8 |AFIN 2018-1 A3 - ABS........coovvvrrreriereirereiienii .. | 11/20/2020. | Paydown 83411 | 63,411 | ooo........63,400 63,409 3 3 01/20/2022.
166764 AG 5 |CHEVRON CORP .| 04/08/2020. | PERSHING DIV OF DLJ SEC LNDING.... | | . 200,060 | .......... 200,000 | .......... 198,798 199,738 | vovvvveeeeeeecies | oo 148 148 06/24/2020.
17305E GL 3 |CCCIT 2018-A2 A2 - ABS.....ccosvrvrrrrrerrrrernrreranees .. | 11/23/2020. | Citigroup (SSB).........veerurerrrrrerrreeerreeenns 500,859 500,781 498,208 | cooovovoeveeeeeeeiis | o (6,814) | oo | o (X ITN] E— 01/21/2025.
26442C AS 3 |DUKE ENERGY CAROLINAS LLC.......ccc00.corr... .| 03/03/2020. | PERSHING DIV OF DLJ SEC LNDING.... | 190,283 B AT1.201 171,549 78 78 12/01/2026.
29366A AA 2 |ELLIA1-ABS coe |-+ [ 12/0172020. | PAYAOWN......oovvvvvvirmsareissssnsirissssnssiissssns | 56,009 56,009 56,000 56,008 1 A 09/01/2023.
36252R  AJ 8 |GSMS 14GC18 A3 - CMBS.......cccoovmiriririrrrireris .. | 01/01/2020. | Paydown..........ovvvveveeereseseseeeviviiiissssenne | 4,844 4,844 4,952 4,921 )] S I [0£:) ) P— 01/11/2047.
36257A  AD 3 |GMALT 2019-2 A3 - ABS....onsvrvrrmrrirrrrerncrennnnns .. | 12/20/2020. | Paydown 29 921 29 921 22 920 22 920 0 0 03/21/2022.
404280 AK 5 |HSBC HOLDINGS PLC .| €| 06/01/2020. | Not Available................coovwwvvvvsvcrivvneens | 103,803 | ..oooonens 100,000 | .......... 106,365 100,987 (K74 S I (K74 I— 04/05/2021.
46625H HZ 6 | JPMORGAN CHASE & CO. | - | 09/16/2020. | Not Available 102,845 100,000 101,823 100,303 (1)) P TCSL)) E—— 05/10/2021.
53944V AE 9 |LLOYDS BANK PLC.....coooommireerrrerreerrneesnneiins C | 03/17/2020. | Maturity @ 100.00 200,000 197,300 199,707 | vovvvveeeeeeeercies | coererreein 293 293 03/17/2020.
82652K AA 2 [SRFC 171 A-RMBS . | 12/20/2020. | Paydown 7,602 7,601 7,601 0 .0 03/20/2034.
82653E AA 5 |SRFC2019-1A-RMBS . .| .- 12/20/2020. | Paydown 23,319 23,319 23,319 23,319 0 .0 01/22/2036.
90261X GD 8 |UBSAG (STAMFORD BRANCH)........cocvverirrirnns .. | 08/04/2020. | Maturity @ 100.00..........cocererrrrvrrererrnins T B 19,000 | vovvvverenn, 19,000 21,975 19,249 (2 O R [721¢) ) R 19,000 08/04/2020.
92348P AC 6 |VZOT2017-2C-ABS <[ 0972112020, | PAYOWN....eeeesveeessseesss | 200,000 | .......... 200,000 | .......... 199,980 199,996 4 738 DO I 200,000 12/20/2021.
92348R  AB 4 [VZOT 2017-3 A1B - RMBS......cocovrviirirniiriirirrnns .. | 12/20/2020. | Paydown 58,901 58,901 58,901 58,901 .0 58,901 04/20/2022.
92349F  AB 9 |VZOT 2018-1 A1B-RMBS.........coovvrmrvrrrsincricnrnnn o [ 1212112020, | PAYAOWN...eseeseesss | 191,251 | oo 191,251 | oo 191,251 191,251 SV DO I 191,251 09/20/2022.
931142 EE 9 |WALMART INC . 1 03/02/2020. | US BANCORP INVESTMENTS INC 56,846 50,000 50,338 (5) (6] [ 50,293 06/26/2028.
3899999. Total - Bonds - Industrial and Miscellaneous..............cceeeerireeeriereennees 2,164,083 | ......2,122,258 | .......2,128,568 .(1,337) (7,337) 2,112,506 XXX
8399997. Total - BONMS - PAM 4.ttt s | 5709 357 | 5,627,337 | ..o 5,737,002 (68,073)] ... (T7,657) ... 5,640,551 XXX
8399998. Total - Bonds - Summary Item from Part 5.. 0 e | e XXX
8399999. TOtAl - BONAS...oooo s s | BT02MT | ... 5,621,402 | ....... 5,737,002 9,584) ] .......(68,073)] ... (77,657)] ... 5,640,551 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R 10 2 [AT&T ORD - 12/15/2020. | ITG INC XXX 6,648 7,230 [(T: 22 SR NS (23] I——— XXX
00287y 10 9 |ABBVIE ORD .. | 05/08/2020. | CORPORATE ACTION XXX 2 2 0 0 XXX
007903 10 7 |ADVANCED MICRO DEVICES ORD........c.ccccnt .. | 12/15/2020. [ ITG INC XXX 2171 0 XXX
013872 10 6 |ALCOA ORD .. 1 12/15/2020. | ITG INC XXX 1,443 860 582 582 XXX
017175 10 0 |ALLEGHANY ORD .. | 12/15/2020. [ ITG INC XXX 3112 3.998 T2 ) S NS L) —— XXX
020002 10 1 |ALLSTATE ORD .. 1 12/15/2020. | ITG INC XXX 1,453 1,687 (1723 ) [N DO IS (VX7 ) XXX
02209S 10 3 |ALTRIA GROUP ORD......ccoovvveermrrrrieerneririninines .. [10/20/2020. | ITG INC XXX 6,921 5490 | .......... LI5S RN DRSO U 1431 | s XXX
02376R 10 2 |AMERICAN AIRLINES GROUP ORD...........c..c..... .. [ 10/20/2020. [ ITG INC XXX 2846 2581 265 265 XXX
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026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD........ . [10/20/2020. [ ITG INC....covvevvrrcerevsvrrcssressirmesiieees | 75000 | o 2317 XXX 3.930 3.850 80 ..3,930 N — (1,613)] .... XXX
03676B 10 2 |ANTERO MIDSTREAM ORD.. .. | 12/29/2020. | WELLS FARGO SECURITIES.........c....... XXX | 39,896 | oo 44781 | ........ 19,717 XXX
037411 10 5 |APACHE ORD. .. 1 12/15/2020. | ITG INC XXX 1,489 896 503 XXX
03748R 74 7 |APARTMENT INVST MGT CL A REIT ORD.......... |.. | 12/01/2020. | CORPORATE ACTION........ccosevrrrrrerenes XXX 40 XXX
03748R 75 4 |APARTMENT INVST MGT CL AREIT ORD.......... .. [12/01/2020. [ VAMOUS.........cvveorriereiieceiereiireienniia XXX 625 723 (98) XXX
037833 10 0 |APPLE ORD .| 10/20/2020. | ITG INC XXX |, 15,957 | v (362,060) | ...... 378,017 XXX
038222 10 5 |APPLIED MATERIAL ORD .| 04/17/2020. | ITG INC XXX 1,550 2747 | (1,197) XXX
039483 10 2 |ARCHER DANIELS MIDLAND ORD .| 12/15/2020. | ITG INC XXX 2006 1,854 152 XXX
03965L 10 0 |HOWMET AEROSPACE ORD .. [ 04/01/2020. | VAHOUS.......cvvvovvrrriiisriiisssssiiissesisinnns XXX 944 1,385 (441) XXX
03966V 10 7 |ARCONIC ORD .. | 04/01/2020. | CORPORATE ACTION XXX 5 XXX
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT......c.ccovvuninnnes .. | 12/29/2020. | UBS SECURITIES LLC.... XXX 18,732 2762 XXX
060505 10 4 |BANK OF AMERICA ORD .| 10/20/2020. | ITG INC XX | 44T 17,786 | oo (3,015) XXX
064058 10 0 |BANK OF NEW YORK MELLON ORD .| 10/20/2020. | ITG INC XXX 5,033 40 XXX
084670 70 2 |BERKSHIRE HATHWAY CL B ORD.... ..107/15/2020. | ITG INC XXX 4530 (620) XXX
097023 10 5 |BOEING ORD, .| 10/20/2020. | ITG INC XXX 3.258 417 XXX
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD..........ccooconrvvenn. .. [ 10/20/2020. | ITG INC XXX 981 132 XXX
125523 10 0 |CIGNA ORD .| 10/20/2020. | ITG INC XXX 4,090 (189) XXX
125581 80 1 |CIT GROUP ORD... «| .. [ 12/15/2020. | ITG INC XXX 1,141 115 XXX
12572Q 10 5 |CME GROUP CL A ORD......ovveriermrinrrierirerireens .. [ 12/15/2020. [ ITG INC XXX 1,004 (102) XXX
126408 10 3 |CSXORD .| 12/15/2020. | ITG INC XXX 1,447 (56) XXX
126650 10 0 |[CVSHEALTH ORD ..110/20/2020. | ITG INC XXX 4,457 236 XXX
127686 10 3 |CAESARS ENTERTAINMENT ORD .| 07/21/2020. | CORPORATE ACTION XXX 1,700 (561) XXX
14040H 10 5 |CAPITAL ONE FINANCIAL ORD .. | 12/15/2020. | ITG INC XXX 3,087 (280) XXX
15135B 10 1 |CENTENE ORD .. | 02/01/2020. | Adjustment . XXX 31 XXX
16411R 20 8 |CHENIERE ENERGY ORD [ 12/29/2020. | UBS SECURITIES LLC....oocccvrreverrrrene 75.000 4,462 XXX 4,580 51 XXX
165167 74 3 |CHESAPEAKE ENERGY ORD.... .. | 04/15/2020. | Adjustment XXX 157 21 XXX
166764 10 0 |CHEVRON ORD ..110/20/2020. | ITG INC XXX 10,002 174 XXX
171798 10 1 |CIMAREX ENERGY ORD .. | .| 12/15/2020. | ITG INC XXX 1,522 826 XXX
17243V 10 2 | CINEMARK HOLDINGS ORD........ccovvvviriiririniines .. 1 12/15/2020. | ITG INC XXX 846 14 XXX
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD|.. | 12/15/2020. | ITG INC XXX 930 141 XXX
200340 10 7 | COMERICA ORD........cccomrumrrmerirrireersriseinernens .| 10/20/2020. | ITG INC XXX 2.153 523 XXX
200525 10 3 |COMMERCE BANCSHARES ORD, .. | 12/01/2020. | Not Available XXX 6 3) 9 XXX
20825C 10 4 |CONOCOPHILLIPS ORD .| 12/15/2020. | ITG INC XXX | e, 11,063 11,055 8 XXX
209115 10 4 |CONSOLIDATED EDISON ORD .| 12/15/2020. | ITG INC | XXX 3,988 XXX
232806 10 9 |CYPRESS SEMICONDUCTOR ORD .. | 04/16/2020. | CORPORATE ACTION. 70.000 1,670 XXX 925 1,633 (708) XXX
23918K 10 8 |DAVITA ORD ..107/15/2020. | ITG INC XXX 296 375 (80) XXX
244199 10 5 |DEERE ORD .| 04/17/2020. | ITG INC XXX 2212 2.599 (387) XXX
25179M 10 3 |DEVON ENERGY ORD.....occceccormreorerrssirernins .| 10/20/2020. | ITG INC XXX 3.261 2727 534 XXX
25278X 10 9 |DIAMONDBACK ENERGY ORD .| 07/15/2020. | ITG INC | XXX 4,771 3,436 | oo LR/ O DR O 1,334 | oo XXX
265504 10 0 |DUNKIN BRANDS GROUP ORD .| 12/16/2020. | Not Available.... 20.000 2130 XXX 1,441 1,511 TE)) A R B ()] ——— XXX
26614N 10 2 |DUPONT DE NEMOURS ORD... ... | .. 1 10/20/2020. | ITG INC 45.000 2,686 XXX 3.844 2.889 955 955 XXX
26884U 10 9 |EPRPROPERTIES REIT ORD.......ccooovvvvrriinnens 1072072020 [ ITG INC....covvvvvvvvsssseneiniicnsssssssssnnnn | 20.000 | oo 458 XXX 1,363 1,413 ((510) ) USSR PO IO [(510) ) XXX
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269246 40 1 |E TRADE FINANCIAL ORD.....oovocccoooorooreen . [10/02/2020. | VarioUS ..vrrrr oo ] 55.000 | ... 2909 XXX 2,209 2,495 (286) 2,209 XXX
278642 10 3 |EBAY ORD o [ 4MTI2020. | ITG INCvovonsssesssesssses | 50.000 | cooocrve 1,863 XXX 1,584 1,806 (222) XXX
28176E 10 8 |EDWARDS LIFESCIENCES ORD........ccccoommrrirnnee .. [ 08/01/2020. | VAOUS.......covvovvrervioenvsisisssssiissssnisiinss | XXX oo oo, (11,229 ........ 11,229 | oo | oo XXX
29250N 10 5 |ENBRIDGE ORD C | 12/29/2020. | UBS SECURITIES LLC XXX 5,357 5.966 (608) XXX
29273V 10 0 |ENERGY TRANSFER UNT.....cccovvmiverieiiieiniins .1 12/29/2020. | UBS SECURITIES LLC XXX | 58,833 | oovvrrrvennn. 117,574 | ... 38,405 [ oo | v 97,147 .(58,741) XXX
29336T 10 0 |ENLINK MIDSTREAM COM UNT.........cocovvvvinnnns .. [ 12/29/2020. | UBS SECURITIES LLC.... XXX 25414 52,102 | ........ 58,479 | oo | 285,167 [ o [P — XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT....... .. | 12/29/2020. | UBS SECURITIES LLC.... . | XXX (2,190) XXX
294600 10 1 |EQUITRANS MIDSTREAM ORD........cccooomurirerirnns .| 12/29/2020. | WELLS FARGO SECURITIES.........c....... 500.000 | . 3,840 XXX XXX
30231G 10 2 |EXXON MOBIL ORD......coovverrereirireinerireneneens .. | 10/20/2020. [ ITG INC.....corerevcsssseeeeevsiiisissneene | 445.000 | oo 15,843 XXX 29232 31,052 5.842 XXX
31428X 10 6 |FEDEX ORD .| 12/15/2020. | ITG INC XXX 1,107 756 351 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD... | .. | 04/17/2020. | ITG INC XXX 4,569 6.259 | .o TCICET) ) P XXX
34959J 10 8 |FORTIVE ORD .| 10/09/2020. | Various.. XXX | 3172 | v 4660 | ......... [CE:E) | — XXX
36164V 30 5 |GCILIBERTY CLAORD......cccovurmmrirmrercnrieireinn .. | 12/18/2020. | Various.. XXX 1,195 1,771 (577) XXX
369550 10 8 | GENERAL DYNAMICS ORD... ..107/15/2020. | ITG INC XXX 6,924 6,172 752 XXX
369604 10 3 |GENERAL ELECTRIC ORD .| 07/15/2020. | ITG INC XXX | s 10,948 | oo 9,207 | coovvvenee 174 |, XXX
37045V 10 0 |GENERAL MOTORS ORD .. [ 12/15/2020. [ ITG INC XXX 1,205 1,281 (76) XXX
371927 10 4 |GENESIS ENERGY CLA UNT... .. | 12/29/2020. | UBS SECURITIES LLC.......cccovvvvrrrcrire XXX | T3 — 59,392 | ....... 25670 | oo, XXX
375558 10 3 | GILEAD SCIENCES ORD... .| 04/17/2020. | ITG INC XXX 1,853 1,625 229 XXX
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD. .| 12/15/2020. | ITG INC XXX 1,219 964 255 XXX
40416M 10 5 |HD SUPPLY HOLDINGS ORD .. | 12/24/2020. | CORPORATE ACTION........oocvvererrirnnnns XXX 1,580 1,609 (29) XXX
406216 10 1 |HALLIBURTON ORD... ..110/20/2020. | ITG INC XXX 1,779 1,468 3N XXX
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD. | .. | 12/15/2020. | ITG INC XXX 1,904 2.735 (830) XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD .| 10/20/2020. | ITG INC XXX 2873 3013 (141) XXX
436106 10 8 |HOLLYFRONTIER ORD.. .. [ 12/15/2020. [ ITG INC XXX 1,883 1,521 362 XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD... .. 1 12/15/2020. | ITG INC XXX 1,674 2,655 (981) XXX
444859 10 2 |HUMANA ORD .| 04/17/2020. | ITG INC XXX 3,288 3,665 (377) XXX
44919P 50 8 |MATCH GROUP, INC.. «+ | 07/01/2020. [ VAIIOUS.....covvvvanrrrrvvcennissessscienssssanas XXX | e, 3,833 | oo 4,982 | ......... (1,149) [ coovovvvvve. XXX
452327 10 9 |ILLUMINA ORD.....coccovrvrrrrrrernrreirnrinninns .| 12/15/2020. | ITG INC XXX 3.048 3317 (270) XXX
45687V 10 6 [INGERSOLL RAND INC.....ccocovvvmririiiirniiciinienns ..103/02/2020. | CORPORATE ACTION.....cocvvvrirrrrrires XXX 3 XXX
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD... | .. | 07/15/2020. | ITG INC . . XXX 9,316 8,713 604 XXX
494368 10 3 |KIMBERLY CLARK ORD........oooocivvmrrsiirnnsssiee - | 04/17/2020. | ITG INC S XN 4,185 XXX | 2271 [ oo 4127 | TIE:I5T)) R FOTONN IR C : <15) | DO XXX
494568 10 1 |KINDER MORGAN CL P ORD - | 12129/2020. | Citigroup Global Markets Inc. NY........... | 2,300.000 | ..o 31,337 XXX | 32477 | v 48,691 | ........ (5,663) [ cooorereersirens | 000 10,851 [ e (16,514) | oo XXX
500255 10 4 |KOHL'S ORD v | [ 10/20/2020. [ ITG INC ..34.000 XXX 2136 1,732 404 XXX
524901 10 5 |LEGG MASON ORD........couvvrrmmrrrmrrrimnnrsreensnenens .. | 07/31/2020. | CORPORATE ACTION.........ccoooovmrrrrrirnne. .15.000 XXX 423 539 (116) XXX
530307 30 5 |LIBERTY BROADBAND SRS C ORD. .. | 12118/2020. | CORPORATE ACTION.......oovvvvevemmsssssnns | 0.500 XXX 4 N XXX
531172 10 4 |LIBERTY PROPERTY REIT ORD ... | . | 02/04/2020. | Various 30,000 XXX 1,265 1,802 (537) ). XXX
540424 10 8 [LOEWS ORD.....coooviiririreriereiieceiiecesieseeienenenns .. | 04/17/2020. | ITG INC ..10.000 XXX 374 525 (151) ) XXX
54142L 10 9 [LOGMEIN ORD .. | 08/31/2020. | CORPORATE ACTION....c.cocovvvvivvsvmens | | 6.000 XXX 458 514 (56) ) XXX
548661 10 7 |LOWE'S COMPANIES ORD........cocvvrmrerrerrrrrnnnns .| 12/15/2020. | ITG INC 15,000 XXX 1,595 1,796 (202) ) ... XXX
55336V 10 0 |MPLX COM UNT .| 12/29/2020. | RBC CAPITAL MARKETS........ccccoovevunnnc 625.000 XXX | 47,959 | oo 66,833 | ....... 20,571 | oo, XXX
554382 10 1 |MACERICH REIT ORD.....c.cecoomrrmmeriererreeirenirennns .. [12/1612020. | ITG INC......ooovveeennvisssevviiissscsiiiinnne | 14.000 XXX 823 377 446 XXX
55616P 10 4 |MACYS ORD . 12/15/2020. [ ITGINC....ooorreresseseseecveviiiiieens | 68.000 XXX 1,218 1,156 62 XXX
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558257 10 3 |MADISON SQUARE GARDEN SPORT CL A ORD| .. | 04/17/2020. | VArIOUS..........ccccevveuerrerivirerireririiinrineniens R 5.000 XXX 1,429 1,471 ) T D (42) XXX
559080 10 6 |MAGELLAN MIDSTREAM PARTNERS UNT......... .. 112/29/2020. | UBS SECURITIES LLC......coovvverrrrirnnens ,000.000 XXX 38,010 62,870 6.673 | oo L, 31,533 (24,860) XXX
565849 10 6 |MARATHON OIL ORD o [ 1012072020, [ ITG INC.covvvvvrvrsersrssrnssnssrninns | 174.000 XXX 3179 2363 816 816 XXX
56585A 10 2 |MARATHON PETROLEUM ORD ... | [ 12/15/2020. | ITG INC XXX 2,269 2,109 160 160 XXX
571748 10 2 |MARSH & MCLENNAN ORD........ccccoviuivmiririienns .. | 04/17/2020. | ITG INC XXX 2073 5013 | i [T ) R DO IR (2,941) XXX
57665R 10 6 |MATCH GROUP ORD .| 06/30/2020. | VAMOUS.....ccccccvvrvrrvvverrsscressssicseessnns XXX XXX
57667L 10 7 |MATCH GROUP ORD .. [ 12/15/2020. [ ITG INC XXX XXX
579780 20 6 |MCCORMICK ORD o[ 12001/2020. | VAIHOUS....cccvvevvvrrvresvrrssinnssnesnsnen XXX XXX
58933Y 10 5 |MERCK & CO ORD .. 1 10/20/2020. [ ITG INC XXX XXX
59156R 10 8 |METLIFE ORD, .. | 12/15/2020. [ ITG INC XXX XXX
594918 10 4 |MICROSOFT ORD, .. 1 07/15/2020. [ ITG INC XXX XXX
617446 44 8 |MORGAN STANLEY ORD ..110/02/2020. | ITG INC XXX XXX
637071 10 1 |NATIONAL OILWELL VARCO ORD .. | 07/15/2020. [ ITG INC XXX 21,904 | . XXX
65339F 10 1 |NEXTERA ENERGY ORD .. | 10/27/2020. | Various.. XXX (32,673) XXX
655044 10 5 |NOBLE ENERGY ORD.... .. | 10/05/2020. | Various.. XXX 2342 2,509 XXX
67103H 10 7 |O'REILLY AUTOMOTIVE ORD... .. [ 12/15/2020. [ ITG INC XXX 1,710 2191 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD .. | 07/15/2020. [ ITG INC XXX XXX
679580 10 0 |OLD DOMINION FREIGHT LINE ORD .. | 03/125/2020. | Various.. XXX XXX
682680 10 3 |ONEOK ORD .. | 12/29/2020. | Various.. XXX XXX
68389X 10 5 |ORACLE ORD .. | 04/17/2020. [ ITG INC X XXX XXX
68902V 10 7 |OTIS WORLDWIDE ORD .| 04/03/2020. | CORPORATE ACTION. 0,500 o4 XXX XXX
69318G 10 6 |PBF ENERGY CLAORD.... woer |-+ [ 10/20/2020. | ITG INC XXX XXX
703481 10 1 |PATTERSON UTI ENERGY ORD.......ccorsvrrirrrrnes .. | 12/15/2020. | ITG INC XXX XXX
717081 10 3 |PFIZER ORD - | 11/16/2020. | Adjustment XXX | 20,250 | 39,807 | oeions(19,557) [ oo | o | ceesesins (19,557) XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD.............. .. 1 12/15/2020. | ITG INC 30.000 2 541 XXX 217 217 XXX
718546 10 4 |PHILLIPS 66 ORD o [ OTA812020. | ITG INCvovoevessensssesssesssses | 45,000 | .oooveeee 2913 XXX 5,088 5,013 74 74 XXX
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT.. | [ 12/29/2020. | UBS SECURITIES LLC....oocccccvvercrreree 750,000 19,763 XX | 20190 | oo 46,230 | o (8,638) | v | 17,402 (26,040) XXX
72352L 10 6 |PINTEREST CLAORD.....cocoomrrirrrirnnrirsnrennnees .. | 12/15/2020. [ ITG INC ....20.000 1,394 XXX 493 .0 XXX
726503 10 5 |PLAINS ALL AMERICAN PIPELINE UNT | 12/2912020. | UBS SECURITIES LLC....ooooosvcsvsnese | 3,350.000 | ...oo..o 28,601 XXX | 23,718 | oo 61,607 | ........ 18,603 | .oovvereorsores | oo 56,492 | ....... (37,889) XXX
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD - | 12/29/2020.| UBS SECURITIES LLC.... . 3,300.000 28,782 XXX | e 24123 | oo 62,535 | ... 16,975 | coovereeseeroccens | e 55,387 | ........... (38,412) XXX
74340W 10 3 |PROLOGIS REIT .| 02/04/2020. | CORPORATE ACTION.......oovvvveveveveveveneens | 0.250 24 XXX 16 22 (6) (6) XXX
747525 10 3 |QUALCOMM ORD .. | 12/15/2020. [ ITG INC XXX 1,335 1,765 (Z510) Y DR DT I (430) XXX
74838) 10 1 |QUIDEL ORD .. [ 12/15/2020. [ ITG INC XXX 1,204 0 XXX
74915M 10 0 |QURATE RETAIL SRS A ORD.......ccevvvimrrrrrrnrnns .. [ 09/15/2020. [ VAHOUS.........coooomrverieceiirniieseienniin XXX 735 759 [172) ) SO OO IO (23) XXX
74915M 30 8 |QURATE RENTAIL INS ..o .. | 09/15/2020. | ADJUSTMENT... XXX 55 0 XXX
755111 50 7 |RAYTHEON ORD . | 04/03/2020. | Various XXX | e, 7,220 | oo 12,305 | woovo. (AT ) P DU D (] —— XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD.........cccccoornee. .. [ 10/20/2020. [ ITG INC XXX 52 0 XXX
77543R 10 2 [ROKU CL A ORD .. 1 12/15/2020. | ITG INC XXX 749 0 XXX
806857 10 8 | SCHLUMBERGER ORD........coocoormrrerrrrerrrerneens .. [ 12/15/2020. [ ITG INC XXX 7,294 7,035 259 259 XXX
808513 10 5 |CHARLES SCHWAB ORD........ccoooumvvimrrriirriirns .. [ 12/15/2020. [ ITG INC 30, . XXX 1,497 1,436 62 62 XXX
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT................. .. | 12129/2020. | UBS SECURITIES LLC...covvvvvvvvrnsennrenene | 1,650.000 | .vvvovveenn. 16,535 XXX | s 17,144 | oo 33,347 | ........ 15,854 | coovvvvveceeneres | oo 32,057 | ... [EL00) | I— XXX
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828806 10 9 | SIMON PROP GRP REIT ORD..........ccccormvrvrvrrs .| 07/15/2020. | ITG INC XXX 7,732 6,703 | ........ L7 TN I T D L7 TN IR Y & <31 BN B (4,846) .(4,846) XXX
848574 10 9 |SPIRIT AEROSYSTEMS HLDGS A ORD.............. .| 10/20/2020. | ITG INC XXX 1,696 1,458 238 238 (1,307) XXX
855244 10 9 |STARBUCKS ORD - | 04/17/2020. | ITG INC XXX 1,961 3,077 | oo (R T4 NS RN S (1,117)|.. XXX
87162W 10 0 [SYNNEX ORD......occoovimiiiririniisniciiscisiniians +. [ 12/01/2020. [ VAMOUS.......oocvvoeecriricriiseisiisiinii XXX 404 644 (240) XXX
871658 10 3 | SYNCHRONY FINANCIAL ORD .| 12/15/2020. | ITG INC XXX 1.221 1,440 (219) XXX
87612G 10 1 | TARGA RESOURCES ORD .. | 12129/2020. | VaFOUS.........covorviriiricisiisniiniienies XXX | 34,785 | oo 83,497 | .......... 4415 | oo, XXX
876664 10 3 | TAUBMAN CNTR REIT ORD......ccccovvvurirrrrrrrinnas .. | 12/29/2020. | CORPORATE ACTION XXX 512 311 202 XXX
87807B 10 7 |TC ENERGY ORD C| 12/29/2020. | UBS SECURITIES LLC.... XXX 5111 6.916 | oo [R5 ) E—— XXX
87918A 10 5 |TELADOC HEALTH ORD....c.ovvvrerrrirerrerinerinns .| 12/15/2020. | ITG INC XXX 2.399 XXX
88023U 10 1 |TEMPUR SEALY INTERNATIONAL ORD............. o [ 1112412020, | VaTOUS........vvvovvcvvissevviisesssviiisenssiieens | XXX XXX
83160R 10 1 |TESLA ORD .. | 08/31/2020. | Various. XXX XXX
883556 10 2 | THERMO FISHER SCIENTIFIC ORD..........ccccevurne .. | 04/17/2020. | ITG INC XXX XXX
88579y 10 1 |3M ORD .| 07/15/2020. | ITG INC XXX XXX
902973 30 4 |USBANCORP ORD......cocovrurirmirrireriniieirerinsinnenns ..107/15/2020. | ITG INC XXX XXX
90353T 10 0 |UBER TECHNOLOGIES ORD .| 12/15/2020. | ITG INC XXX XXX
910047 10 9 |UNITED AIRLINES HOLDINGS ORD.. .. [ 12/15/2020. [ ITG INC XXX XXX
912909 10 8 |US STEEL ORD .| 12/15/2020. | ITG INC XXX XXX
913017 10 9 |UNITED TECHNOLOGIES ORD.........ccoccomrerrrnnes .. | 04/03/2020. | Adjustment XXX XXX
918204 10 8 |VF ORD .| 04/17/2020. | ITG INC XXX XXX
91913Y 10 0 |VALERO ENERGY ORD.....ccovvemierrrirrinerierinces .| 10/20/2020. | ITG INC XXX XXX
92339V 10 0 |VEREIT ORD | 1211812020, [ VAIIOUS.....rcevcrrececsncrcrsnesessens . XXX XXX
92556H 20 6 |VIACOMCBS CL B ORD.......oscerrerrircrenrirneiins .. 07/15/2020. | ITG INC XXX XXX
92556V 10 6 |VIATRIS ORD .. | 11/17/2020. | CORPORATE ACTION......cccvvvrerrrrrrrirenns XXX XXX
928881 10 1 |VONTIER ORD......cooevrerireirereineieeeeeeiseseeeees .. | 10/09/2020. | CORPORATE ACTION......cocovvurererririrenn XXX XXX
92927K 10 2 |WABCO HOLDINGS ORD 05/29/2020. | CORPORATE ACTION.......ovvvvvrerrircinns XXX XXX
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD .| 07/15/2020. | ITG INC | XXX XXX
94946T 10 6 |WELLCARE HEALTH ORD. | 01/23/2020. | VAHOUS.....occoesveseerrseesresrseen 10.000 3499 XXX XXX
949746 10 1 |WELLS FARGO ORD .| 12/15/2020. | ITG INC 440.000 11,263 XXX (11,581) XXX
958669 10 3 | WESTERN MIDSTREAM PARTNERS COM UNT. | .. | 12/29/2020. | Citigroup Global Markets Inc. NY............. XXX N 7,881 XXX
969457 10 0 |WILLIAMS ORD .. | 12/29/2020. | RBC CAPITAL MARKETS......c.ccoovrerernens XXX | 83,040 | oo 94,880 | 1oooi21,501 | s | 0000n33,341 | e (11,840) | s | 83,040 | e [ (2,679) XXX
98212B 10 3 |WPXENERGY ORD....ccovvuirrerinrirneireeissieians .| 10/20/2020. | ITG INC XXX XXX
98919V 10 5 |ZAYO GROUP HOLDINGS ORD.......cccomuvrriviininne .| 03/09/2020. | CORPORATE ACTION........ocvvmrerrernnens XXX XXX
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS CL A ORD.... | .. | 10/20/2020. | ITG INC XXX XXX
G0177J 10 8 |ALLERGAN ORD .| C | 05/08/2020. | Adjustment XXX XXX
G2709G 10 7 |DELPHI TECHNOLOGIES ORD.. C | 10/02/2020. | Not Available XXX XXX
G47791 10 1 | TRANE TECHNOLOGIES PLC... ... | C{03/02/2020. | Various. XXX XXX
G51502 10 5 |JOHNSON CONTROLS INTERNATIONAL ORD... | C | 12/15/2020. [ ITG INC XXX XXX
G54050 10 2 [LAZARD CLAORD.....covtrvrireireriirirnierssieirenes C [ 03/05/2020. | ITG INC XXX XXX
G5494) 10 3 |LINDE ORD C| 12/15/2020. | ITG INC XXX XXX
G66721 10 4 [NORWEGIAN CRUISE LINE HOLDINGS ORD ..107/15/2020. | ITG INC XXX XXX
H8817H 10 0 | TRANSOCEAN ORD.......cccovvrmmerirmrirmrercriieinnerines 10/20/2020. | ITG INC XXX XXX
N53745 10 0 |LYONDELLBASELL INDUSTRIES CLAORD....... .| 12/15/2020. | ITG INC XXX XXX
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N59465 10 9 |MYLAN ORD C|07115/2020. | ITG INC...oovovrvesveessvnssveessvnssens | 104.000 | oo 1,757 XXX 3,732 2,090 | ......... LT O [ P LR R P KN &7 R (1,975)| ... (R XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...........coooooveeeeeiiieeeseseeeee | 1,055,672 XXX | 1,074,202 | ........... 1,136,577 | ... 646,730 0] 730,003 | .. e 1,074,202 |0 | (18,529)| ........ (18,529) ] ....... 81,828 | XXX
9799997. Total - COMMON SIOCKS - P 4....ovvesevresvressisnessssessssessisssssissessins | cssissessisssssisssssisss s | 1,055,672 XXX | 1,074,202 | .......... 1,136,577 | ... 646,730 | ..ooovoccr 0...730,093 |.......... (83,363) | ..ooccoccenn 0| 1,074,202 | oo | (18,529)] ........ (18,529) ] .....81,828 | XXX
9799998 Total - Common Stocks - Summary Item from Part 5.... 103,030 XXX 87,361 o0 87,361 | oo | e 15,670 2,335 XXX
9799999. Total - COMMON SHOCKS.....vvvsvvessssrssssses s s || 1,158,703 XXX | 1,161,563 | .......... 1,136,577 | ... 646,730 | oo | 730,093 |.......... (83,363) | .vvoccrne 0 1,161,563 | .o 0| (2,860) | ......... (2,860)] ......84,162 | XXX
9899999. Total - Preferred and Common Stocks s : 1,158,703 XXX | 1,161,563 1,136,577 | ..... 646,730 | oo [ 730,093 |......... [GRICLx)) [— 1,161,563 | o0 [ o (2,860) | .oooees (2,860)] ......84,162 | XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS.......o.c..vvvivvessivvrssisesiis v | 6,861,119 XXX | 6,898,565 6,813,941 | ..... 637,146 | .......(68,073) | ... 730,093 | ........ (161,020) | o0 | oo 6,802,114 | o0 | o 59,006 | ........ 59,006 |...192,355 | XXX
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Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM 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
531229 12 8 |LIBERTY MEDIARTS....ccccoovvermreririrnirins .. | 05/28/2020 | VAIIOUS........oucvrmrerrrrererrereeserisersseninenes 06/04/2020 | Various................... B | s | e | e | e | s | s | e (1 [OOSR PPN BUSTRRN 0
OCCIDENTAL PETROLEUM
674599 16 2 |CORPORATION 07/06/2020 | Various. ..| 09/17/2020 | Adjustment. 53
872590 11 2 |TMOBILE US SUBSRTS..........ccccooumniiaas .. | 06/24/2020 | Various. .| 07/22/2020 | ITG INC 60 6
3899999. Total - Bonds - Industrial and Miscellaneous..... 65 0 60 0 0 0
8399998. Total - Bonds 65 0 60 0 0 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
APARTMENT INVST MGT CL A REIT
03748R 75 4 |ORD 11/13/2020 | Not Available............cerrriirrverciinireins 12/01/2020 | Various................... 3.000 93 93 93
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT.......... o+ | 09/30/2020 | VAIIOUS........ouvvmrerrererrreeireeseressssenieees 12/29/2020 | UBS SECURITIES LLC 300.000 2,714 3,136 2,714
166764 10 0 |CHEVRON ORD 10/05/2020 | ITG INC 10/20/2020 | ITG INC. 12.029 2,342 866 2,342
172967 42 4 |CITIGROUP ORD.... . 07/15/2020 | ITG INC 10/20/2020 | ITG INC 85.000 4,357 3,727 4,357
29273V 10 0 |ENERGY TRANSFER UNT.......ccccocuvunnec. .. | 09/30/2020 | WELLS FARGO SECURITIES................. 12/29/2020 | UBS SECURITIES LLC 286.000 1,602 1,768 1,602
452907 10 8 |IMMUNOMEDICS ORD 07/15/2020 | ITG INC 10/23/2020 | CORPORATE ACTION 50.000 2,057 4,400 2,057
49456B 10 1 |KINDER MORGAN CL P ORD . 09/30/2020 | Citigroup Global Markets Inc. NY............. 12/29/2020 | Citigroup Global Markets Inc. NY............. | cooeeveeeae 100.000 1,253 1,362 1,253
539183 10 3 |LIVONGO HEALTH ORD.........ccocoorerernecn .. | 07/15/2020 | ITG INC 10/30/2020 | AJUSEMENLE........cvvvrrirrircireerieerierienes 15.000 1,593 1,657 1,593
55336V 10 0 |MPLX COMUNT....cooooiiimmiimrierinciriniie .. | 09/30/2020 | MORGAN STANLEY CO.......ccooovvrrrrmrinns 12/29/2020 | RBC CAPITAL MARKETS........ 650.000 10,475 13,951 | 10,475 | oo | e
MAGELLAN MIDSTREAM PARTNERS
559080 10 6 |UNT 09/30/2020 | MORGAN STANLEY CO. .. | 12/29/2020 | UBS SECURITIES LLC 500.000 17,496 21,154 | 17,496 | oo | e
57667L 10 7 |MATCH GROUP ORD. . | 06/30/2020 | Various. .| 12/15/2020 | ITG INC 10.000 792 1,498 792
580135 10 1 |MCDONALD'S ORD.... 07/15/2020 | ITG INC 10/20/2020 | ITG INC 20.000 3,816 4,562 3,816
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT....... .. | 09/30/2020 | RBC CAPITAL MARKETS 12/29/2020 | UBS SECURITIES LLC 250.000 5,887 6,588 5,887
726503 10 5 |PLAINS ALL AMERICAN PIPELINE UNT | .. | 09/30/2020 | J.P. MORGAN SECURITIES LL! 12/29/2020 | UBS SECURITIES LLC... ..400.000 2,418 3,415 2,418
72651A 20 7 |PLAINS GP HOLDINGS CLA ORD......... .. | 09/30/2020 | J.P. MORGAN SECURITIES LLC... 12/29/2020 | UBS SECURITIES LLC 350.000 2,170 3,053 2,170
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD........ .. | 04/03/2020 | ITG INC 10/20/2020 | ITG INC 70.044 5,928 4,287 5,928
75615P 10 3 |REATA PHARMACEUTICALS CL AORD |..| 10/20/2020 | ITG INC 12/15/2020 | ITG INC 10.000 1,155 1,212 1,155
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT... |.. | 09/30/2020 | WELLS FARGO SECURITIES................. 12/29/2020 | UBS SECURITIES LLC......cooovvvviicincis | i 1,000.000 9,593 .10,021 9,593
87236Y 10 8 |TD AMERITRADE HOLDING ORD. 04/17/2020 | ITG INC 10/06/2020 | Various................... 50.000 1,857 1,857 1,857
87612G 10 1 | TARGA RESOURCES ORD.... 09/30/2020 | WELLS FARGO SECURITIES.... 12/29/2020 | RBC CAPITAL MARKETS... 6,534 .11,580 6,534
92532F 10 0 |VERTEX PHARMACEUTICALS ORD...... .. | 07/15/2020 | ITG INC 10/20/2020 | ITG INC 1,462 1,078 1,462
N59465 10 9 |VIATRIS ORD.....cccosiviiiiniiiieriinriisininsninns .. | 10/20/2020 [ ITG INC 11/16/2020 | VaNIOUS.......cvvvveriviiiinniienierisceissnisnnienns 1,767 1,767 1,767
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...........cccoooroirieneiniiiesieicene e 87,361 | ........... 103,030 0 0 0 a0 [0 | 0| 15,670 | ...... 15,670 | ....... 2,335 | .o 0
9799998. Total - Common Stocks. 87,361 | e 103,030 0 0 0 [ o0 [0 o0 [ 15,670 | ... 15,670 | ....... 2,335 | s 0
9899999. Total - Preferred and Common Stocks 87,361 ..103,030 0 0 0 [ om0 [0 [0 [ 15,670 | ...... 15,670 | ....... 2,335
9999999. Total - Bonds, Preferred and Common Stocks.......... 87,361 ..103,090 0 0 0 o0 [0 0| 15,729 | ... 15,729 | ... 2,335
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Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DB -Pt. E
NONE

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



Annual Statement for the year 2020 of the W"—SON MUTUAL INSURANCE COM PANY
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 $.....6,104  Book/Adjusted Carrying Value §$.....6,104
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
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Annual Statement for the year 2020 of the W"—SON MUTUAL INSURANCE COM PANY
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
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Annual Statement for the year 2020 of the Wl LSON M UTUAL I N S U RAN C E CO M PANY

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
Qostburg State Bank OOSEOUIG, W1t nsanns | soeraeas 257,245 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX (162,585) | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 94,660 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 94,660 | XXX
0599999. Total Cash XXX | XXX 0 0 94,660 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (123,314) | 4. April 85,392 | 7. July. (1,379,080) | 10. October (37,786)
2. February. 109,395 |5. May. 210,312 | 8. August. 199,579 | 11. November. 256,696
3. March 157,055 | 6. June 213,122 | 9. September. 486,995 |12. December. 94,660
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Annual Statement for the year 2020 of the Wl LSON M UTUAL |NSU RANCE COM 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 IMMIGOVT Louivuucviueiseeseeseesseessesssesssseessessaseessses st ess s s s8££ 888kt entsenssensas 12/31/2020 (X0 [V ol I 3,809,433
8699999. Total - All Other Mongy Market MULUGI FUNDS.................iiiviimierisiis st 3,809,433
8899999. Total-Cash Equivalents e e | 3,809,433
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
0 {1 1C s D e 0

o o o o o




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

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
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
A ATKANSAS ... AR s | e | eeiess ettt nes | eriene st s s | ereseni et et | ceeesens e neees
5. CalifOrNIA. .ol OA | s [ et | enienbne et | cberen e | s
6. Colorado.... 0O | s | ettt | eresi et et nes | eerseete e entes | erers
7. ConNECHCUL......cvevvrerriricirnines CT | irerivrire | ettt | Hheetser bbbt | eetenb ettt sbnes | nebienb et en bbb | bbbt
8. DEIAWAE........ vt DE [ s | oot | eriesi ettt nes | eeriens ettt | ereres
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, 1OWAL.iiceecererereeend A | it [ o | s
17, KaANSAS ..o K | it [ bt | s
18, KENTUCKY.....cvveecececreeereeneee e Y it | ot | reia
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, NOMh DaKota. ... edND s | e | criees ceveeeenen | s
36.  Ohio Property and Casualty. 813,303 | oo 859,211 | i | s
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
B4, TEXS....ciceeieineinierrinneneeen LK it | ettt | Shenies et | etbeni et | ebnes
45, ULAN.ccrcenceedUT i s | chtsena sttt | frers et esnnnes | neressnes st enns | erbiees et
48, VEIMONE..ooiviiieicccrreneeen VT i | oot b it | Shenien ettt | eeieni et | ereees
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.  West Virginia.. e | ettt s s ettt s st et ntans | Seseseesessetantensessesntensans | sesetnsentessesntesaensesntanes | sressetensessesnnenaententennens | enteseeseeea st e st enaenaes
50.  Wisconsin . | Property @nd CaSUaILY.............covvuurireiieierriieereeise et | eeees 538,516 | ..coovvvvrirniians 586,493
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 813,303 | ..ccovunnee 859,211 538,516 | ........... 586,493
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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