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Annual Statement for the year 2020 of the PHENIX MUTUAL FlRE |NSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 591,172 1.0 591,172 D2 e, 1.0
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cccevvevnnee. 804,639 | ...cccvvvnee. 14 | e, 804,639 | ..o | e 804,639 | ....ccvvvne. 1.4
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............cceueveveeeeievcieiseiee s | cveevesienans 1,594,342 | ..o 28 [ 1,594,342 | ..o | e 1,594,342 | .....coouee. 2.8
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovererrirrinrineineisseseessssssssseseisenssns | eenieeennns 17,047,738 | .ovvenne 302 | 17,047,738 | oo [ e 17,047,738 | oo 30.2
1.06 Industrial and MiSCElIANEOUS............c.ovvvrierrerrirreireerssseeeieiieiens | ceeniieeenns 16,970,883 | ..covverenee 301 |, 16,970,883 | ..o [ e 16,970,883 | ..covrerenne 30.1
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccveuevevververeesieresersierieeeessseessensens | cereeeeenn3 7,008,775 [ o056 | ... .37,008,775 | o0 | 37,008,775 | .oevnaean 65.6
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cocveveeee. 6,166,514 | ............... 109 [ 6,166,514 | ....ooovverererrrerreriees | e 6,166,514 | ............... 10.9
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerriiinirneeninenenesneinenns | s [ eenesesnnnens 0.0 | oo e | e (V1N I 0.0
4.05 Total Valuation Allowance
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPany........ccccvevevereversrsiesresessesenenes
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale.........c.covvieeierneieieiseiesesesse e

5.04 Total Real Estate....

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

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

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

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

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

................. 383,986
.............. 5,767,308

...383,986
5,767,308
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Annual Statement for the year 2020 of the PHENIX MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

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

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

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb

5.2 Totals, Part 3, COlUMN B.........ccoivrrierinecirenineceiseriesssensieseenens] N 0 NE .............................
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

9.2 Totals, Part 3, COIUMN 13, ...ttt
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 2,834,719

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 118,146 118,146

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

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

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (56,674)
5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (56,674)

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

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

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

Total foreign exchange change in book/adjusted carrying value:

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

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

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

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 2,896,191
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 2,896,191

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year... 46,415,093
Cost of bonds and stocks acquired, Part 3, Column 7 7,780,859
ACCTUAN OF GISCOUNT........evoveviereeseesesi s8R RS 21,234
Unrealized valuation increase (decrease):
41 Part1, Column 12.............. (5,482)
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 1,173,646
44  Part4, Column 11 394,212 1,562,376
Total gain (loss) on disposals, Part 4, Column 19........cc.cocvvvrinrnrernernennes 115,204
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 7,548,018
DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st 250,135
Total foreign exchange change in book/adjusted carrying value:

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

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

8.4 Part4, Column 15 0
Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14. 8,451
94  Part4, Column 13 704,414 712,865
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........covireiriniinrinineeieeseeseeseese e esesseseseens 5,349
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s 47,389,096
Deduct total NONAAMIEA BMOUNLS. ..ot

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt 47,389,096
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Annual Statement for the year 2020 of the PHENIX MUTUAL FlRE |NSURANCE COMPANY

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.........coveevverinees | covrnevvrerirecrineninns BITAT2 | e 620,600 | ...ovverrircrircrinnne 592,978 | ..ovvveerrireircninne 575,188
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. .o | v 591172 | i 620,600 | .o 592,978 | .o 575,188
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 804,639 | oo 879,748 | o 846,479 | .o 775,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 1,594,342 | oo 1,693,758 | oo 1,707,571 | oo 1,550,000
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........... 17,047,738 17,957,282 ...17,614,900 ...16,359,716
Industrial and Miscellaneous, 8. United States 15,349,149 17,071,653 ...15,384,703 ...15,289,494
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA. ...t | ettt | e | crieri sttt | eestest et
and Hybrid Securities (Unaffiliated) 10. Other Countries 1,621,735 .1,807,420 1,613,609 | .o 1,625,000
11. Totals......ccoocoe. 16,970,883 18,879,073 ...16,998,311 ...16,914,494
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......comrerseeensrnnns | onveeecninsieeins 37,008,775 | coovvrvrnrrencnenns 40,030,461 | ...ooooviriciis 37,760,239 | ..o 36,174,398
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States.........ovuveerveeenes | v 10,160,513 | oo 10,160,513 | oo 7,426,807
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......covvvrereerreieiens | e 6,265 | croveieieieeieias 6,265 | oo 2,705
22. Other COUNtHES. ...veovererrnrens | cerereseesseseeanesness 213,543 | oo 213,543 | oo 136,674
23, TOtalS....ooreecrersrireserrissienenes | cveeesenesnnresneens 10,380,321 | oo, 10,380,321 | .ovveeveeriencienns 7,566,186
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | ccoovcrnirien. 10,380,321 | oo, 10,380,321 | .ovvveveeriencienns 7,566,186
26. Total StOCKS...cuerrmsrrsrssmmssrnsns | covverniriiisscrieens 10,380,321 | oo, 10,380,321 | oo 7,566,186
27. Total Bonds and Stocks...... | ....ccccovuvrernen: 47,389,006 | ..o 50,410,782 | coooevvrrrienns 45,326,425
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 1.6
......................... 0.0

......................... 3.0
......................... 0.0
......................... 0.0

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.7

Totals

......................... 4.3

......................... 2.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed




Annual Statement for the year 2020 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

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

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

Industrial and Miscellaneous (unaffiliated)
..1,399,413 5,045,263 6,469,936 471,819 894,264 14,280,695 . 14,923,048 ...12,897,508 1,383,187
1,477,360 | ... 798,469 164,402 | ......... 2,545,813 |... . 3,012,895 |... .83 |. . 247,564

144,375 | ... . R 144,375 | ...

90IS

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

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
110 NAIC Tocnenenenenenesesessseesesessessensessnenss | (@)e00n5,053,003 ... 13,273,192 | ... 13,247,026 ... 1,730,239 [ 1,015,037 | 0 e 34,318,587 | oo 927 |t XX s [ ) O.0, SN IR 32,935,400
............... 2,545,813 e XXX [ e 2,298,249

144,375 144,375

. .1,630,751
......................... 4.4

L0IS

11.8 Line 11.7asa % of Col. 7.........
12. Total Bonds Prior Year
............. 15,335,941 |............ 11,931,441 | ...............1,729,010 | .................734,587 33,359,160 v 31,168,263 |..............2,190,897
1,246,514 |. ..1,495,745 105,859 L A64,777 3,012,895 ..2,568,223 ....444. 672

16,582,456 |..... 13,427,186 |.. 1,834,869

...899,364

12.8 Line 12.7 as a % of Col. 9. [ I 10.0 ...45.6 ...36.9 5.0 [ 2.5
13. Total Publicly Traded Bonds
13,1 NAIC Tttt seeens | crsessentenean 4,281,951 | ..o 12,970,035 | ............. 13,135,847 | ..covirenee 1,730,239 | .o 817,328 | oo | e 32,935,400 | .oovivvveeennnn89.0 | 31,168,263 | o857 | 32,935,400
............... 1,229,7% | .................798,469 | ................105,582 | .................164,402 rereeenennnnn 2,298,249 rrenennnnnn2,298,249
.144,375 . 144,375 144,375 |..
............................ 0
......................... 0
......................... 0
13,7 TOAIS. .ot enreenes | sereseeeneeens 4,281,951 |....cooeene. 14,344,207 |............. 13,934,316 |..ccvvrnen. 1,835,821 | oo 981,730 | oo (V1 [ 35,378,024
13.8 Line 13.7 as a % of Col. 7..... . ....40.5 . . h2 . 8. .0. .
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occevvvvevee | covevevvvrereceen 116 | i 388 | ook 1T | 50 | oo 27 | oo (O [P 95.6
14, Total Privately Placed Bonds
................. 303,156 | covoveereeeeen 11179 | s | e 197,709 | e [ 1,383,187

247,564

..550,720 111,179
14.8 Line 14.7 as a % of Col. 7..... 0338 | 6.8 |. X
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........cccocceeveer | covvrvrvevviiinienien 21 | o 15 | e (U 0.0

(@) Includes $.....1,630,751 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....242,033 current year of bonds with Z designations and $.....412,307 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S......... 0.




Annual Statement for the year 2020 of the PHENIX MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ed December 31

9 12
1 Year Over 10 Years Over 20 Total Total from Column Total
Distribution by Type or Less Through 10 Years | Through 20 Years Years Current Year 7 Prior Year Privately Placed

Maturity Distribution of All Bonds Own
1 2

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

1.01
1.02

U.S. Governments

Issuer Obligations..........ccccccevievriernnnne.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

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

....1565,610

5.01
5.02
5.03

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

1,950,988
1,232,777 |.

................. 715,409
.304,692

................. 111,809
. ..8,933

............ 11,418,431
5,629,307

.............. 9,117,081
6,337,609

...3,183,765

i 1,020,101

................. 120,743

............ 15,454,690

.0

601

6.02
6.03
6.04
6.05

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

....577,401

7.01

7.02
7.03
7.04
7.05

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

801

8.02
8.03

8.04

8.05

8.06
8.07

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

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

9.01

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

10.01
10.02
10.03

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

.0

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

Issuer Obligations
Residential Mortgage:

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

SVO Identified Funds

Line 11.08 as a % of

-Backed Securities...

Col. 7.......

1,453,047 |.

............ 10,503,113

3,331,783 | ...

.............. 1,525,996
.309,825

.............. 1,170,475
..8,964

............ 24,589,098
...6,220,479
.............. 5,187,675
.............. 1,011,523

............ 23,793,012
..6,220,479

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:

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

SVO Identified Funds
Affiliated Bank Loans

Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

-Backed Securities

525,223

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS. ... s

Residential Mortgage:

-Backed Securities

Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities

SVO Identified Funds
Affiliated Bank Loans

Unaffiliated Bank Loans.

Line 13.08 as a % of

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

Col. 7...

.............. 2,400,661
.............. 1,453,047
.127,761

............ 10,004,736
.............. 3,331,783

....624,866

382,822 |...

.............. 1,525,996
....309,825

13,934,316
...39.4
.31.7

..981,730
. .2.8
........................ 2.7

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds

Issuer Obligations

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

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

Affiliated Bank Loans

Unaffiliated Bank Loans.

Line 14.08 as a % of
Line 14.08 as a % of

Col. 7...
Line 11.08, Col.

..748,489
....22,654

................. 100,000

................. 197,709

171,143
..473
...... 2.1

11,179
. .6.8
........................ 0.3

.197,709
124

e .1,630,751

....100.0
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14



Annual Statement for the year 2020 of the PHENIX MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YBAI.........curuureeeeerireeireire et sessssesee et essssse s eessssssssessessessssssessens | stsssessessesssssessessassssssessassasssssnssessassnnen 2,306,334 | ..ot | sttt 2,366,334 | ..o
2. Cost of cash equivalents acquired 17,457,494
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriiieiciete ettt bbb bbbt s b bessebaes | sbsssessessssastes st ssbes e b b s s s s s s st ssnsanea 14,056,519 [ o.onvoeeceeieiecteteeeeee ettt renenns | eeretes sttt a et en s 14,056,519 | ..oooecveeeceiiece ettt
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceveiirrireieiiiieeeisieesssiesiesiens | sevissssiesis et snae 5,767,308 | ..ot 0 | e 5,767,308 | ..ot 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 5,767,308 | ..ot 0 | oo 5,767,308 | oottt 0

,-\
&
=3
=3
Q
Q
L
D
-
=
D
o
Q
L
D
«
o
<
o
S
(2]
o
[e]
o
=
<
oD
(23
3
[}
=
kg
<)
<]
oD
>
Q
3
=3
@
=1
=
=
<
[}
3
=
g
[}
w
=
Q
=5
(72}
o
o
=1
Q
=
o
=1
(]
el
=%
el
3
[}
=]
-




Annual Statement for the year 2020 of the PHENIX MUTUAL FlRE |NSURANCE COMPANY

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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Annual Statement for the year 2020 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

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

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC.......... | ... Philadelphia.............. PA...... Aberdeen Asset Management Inc...........ccce.e. 08/24/2017] ..o | e 1,358,589 | .......... 1,387,481 | ......... 1,387,481 | ......... (29,365) [ ..vvvrvrrerircrinns | eevrrererienirenienes | eenererenirerienns | o | cereenneeenen 38,287 | it | e 0.130
Crescent Senior Secured Floating Rate Fund. Crescent Capital Group LP........cc.cccovvriveiinn. 02/28/2011| oo | e 1,472,119 | L.ll1,504,699 | ... 1,504,699 | ......... (27,309) | ..o [ e, e | e | 89,888 [ i | s 0.940
STCE SC 2016 Mill ICF, LLC STCE SC Manager, LLC 10/03/2016| ............ | ... 1,275 - (SOOI IS 0.001
MPC SC 2017 Mill ICF, LLC........cocvvriiriiiricciriccens STCE SC Manager, LLC 05/30/2017) ..o | e 2,736 | oo 2,736 2,736 o [ | | | | o 0.001
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated...........cccoviiiosiinioiinsiinisssisinins | v 2,834,719 | . 2,896,191 2,896,191 ...(56,674) 0 0 (] I 0 118,146 XXX
4899999. Subtotal - UNaffiliated. ... e e N 2,834,719 | .o 2,896,191 | ........ 2,896,191 | ........(56,674) 0 0 0 | oo 0]......118,146 . XXX
5099999, TOAIS.....vvveeveveeressaeessreesseeesseeess s ess etk SEERE LRSSt | eeiennnen 2,834,719 | oo 2,896,191 | ......... 2,896,191 | .....uce. (56,674) 0 0 (VI [P (U I 118,146 | oo 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A 0 1B 0 1C .0 1D .. 1E . 1F . 16 .
2A 0 2B 0 2C .0
3A 0 3B 0 3C .0
4A 0 4B 0 4C .0
5A . .0 5B 0 5C . .0
B 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

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

Aberdeen Institutional Commingled FUNAS, LLC..........coiiiiriiireeesseeeeeiseeee e Philadelphia pa . | Aberdeen Asset Management Inc.... 08/2412017. | ..o | corereeeireiseeeeseireiseeeeees | eveensseeeeessneennens 58,257 0.130
Crescent Senior Secured Floating Rate Fund........ Dover.......cc........ de . | Crescent Capital Group LP..........ccccoouerennecee. 02/2812011. | .evieieieens | e sserseiinies | e 59,888 | ..o | e 0.940

2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other = UNGFIIBIEM. ..........vureiuiiiiriiiiisiiiiiies ittt bbbttt enssnientenssnsansens | onnresssenssnssesienssnessnenendd | avees 118,146 XXX

4899999, SUDTOLAL = UNAFAIIBIEA. ...tttk 180 £LE 11884 E 848408 10EES0EE 84 £EoLE14EEE LR EEHEEE o8 1R 8L E 4R 8 4EEEoLE1EEEH4EE 4L E 8L HEE 1R E LA 4EEEHEEE 110 SLE1HEEEHoEE 4L A8 EE LR HEEE1eEE L8R LR E L4 E LR LRkt | ensnnnnenssnssnnsnnsnnnenes) | s 118,146 . XXX

............................................. 118,146 | oo 0 XXX

5099999. Totals
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

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

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

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

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1" Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Residential Mortgage-Backed Securities
36179T 4P 7 | G2 MAB330 - RMBS........oiiiirierrieririeenenssssiessessssensssssssssesssesssseessnsns | covvee | oo | aeesnseeond A11A s | s 134,503 |...107.632 | .oooovvrrrnnne 141,496 | .ooovvvevrre 131,463 | oo 134,027 | ......... (258) | cvvvrveneemerienns | eeereeeneriseriennnn | s 4.000 |...... 2.974 |MON... 07/25/2018. | 07/20/2048.
36179T 7L 3 | G2MAS399 - RMBS.......oiieiiiiieiieieisesissisessseesssessssssssssssesssssssssins | cenvnee | oo | aeeseesean A11A s | s 263,680 |...108.371 | .ccocovrrrnnce. 275,106 | ..covvvrrrnnens 253,856 | ..ovvvrrinnn 263,266 | ......... 23 | e | e | e 4.500 |...... 2.659 |MON... 08/30/2018. | 08/20/2048.
36179T 75 7 | G2 MAB264 - RMBS.........oouiiiiiiniiiiniinissesssnssnsssensenssssesssssssssensensssesns | seseens ...194,794 |..107.441 ..189,870 ...193,880 |......... (433) | oo [ [ 4.000 |...... 2.897 |MON... 07/12/2018. | 06/20/2048.
0299999. U.S. Government - Residential Mortgage-Backed SECUrties. ... cesisenisniseeens ....592,978 XXX ..575,188 ...691,172 0 (669) 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL............covvvrereiriiriecieiiieseieieesseeieiesie e seinees 592,978 XXX | 620,600 [ ..ocovrrinnas 575,188 | ...... 591,172 0 (669) 0 XXX XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
13063B  PX 4 | CALIFORNIA ST.....cooiiinriineinerinrineisenineisenisssiesssensesssesssssssssssessssessns | ooeens | oo | sevveneeenn2 | 10 Bt | o, 149,091 |..103.344 | ....ccvvvrrenne 155,016 | .ooovvverrirnes 150,000 | coovvvrriinnee 149,233 | ......... W2 I ISUURUTRIIURS INORRIRRRTORN DOOOR 5.000 |...... 5.040 07/24/2013.| 10/01/2041.
13063C  ZY 9 |CALIFORNIA ST...ooivirricrimrirerieriseeserinsssensenssesssessssssssssensessssesnnns | aeeonee | oo | ervnerine | 1.0 FEuviiivis | v 135,328 | .. 117141 | oo 146,426 | ..ovvvvrrnne 125,000 | cooovvverranee 130,998 |......... (958) | cvvvvveeerrerienns | reerrrinerieriennnn | s 4.000 |...... 3.070 03/10/2016. | 09/01/2032.
57582R  G3 4 | MASSACHUSETTS (COMMONWEALTH OF)......coooevumiererieerseiserierinees | weeees ....100,000 |...104.654 ...104,654 ..100,000 100,000 | oo [ [ | | 2514 | ... 2.514 06/26/2020. | 07/01/2041.
605580  5X 3 | MISSISSIPPI ST....couivuirirrirriniiirisiiesieressessssesesiessesessessssssssssesssenes | evees ...171,284 |...132.701 ..199,052 | ... ..150,000 ....163,592 (1,008) | covoovevnrirrineien | e | s 5.245 |...... 4.118 01/20/2012. | 11/01/2034.
93974D  BG 2 |WASHINGTON ST.....ovirrireererinernerseneseesensssssssssesssssssesssssssssssessessn | svveees | oo | eveverseenn2 | TBFE i | e 113,375 | .. 11375 | oo 111,375 | v 100,000 | cooovvverrnnes 104,177 | .cooneee. (1,524) | oo | e | e 5.000 |...... 3.300 05/20/2014. | 08/01/2035.
97705L  6G 7 |WISCONSIN ST......ooviniiiniiniiiniinnissisiisnisensssisssisssssssssssnssssssnsssnssnnss | connens | oo | svnvennenn | 1B FEiiiiins [, 177,402 |..108.817 ..150,000 | ..coccoovennees 156,640 |......... (R0 IR [ORRIN I 5.000 |...... 2511 08/06/2014. | 11/01/2025.
1199999. U.S. States, Territories & Possessions - Issuer Obligation 846,479 XXX ..775,000 | ...... 804,639 0 (7,063) 0 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). ettt rnaen 846,479 XXX | e 879,748 | ..o 775,000 | ...cceveeee 804,639 0 (7,063) 0 XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
12343E  CT 5 |BUTLER CNTY KANS UNI SCH DIST NO 385 AND........cccouvvmererrereermeines | reeens 180,750 |...126.091 | .ccoovvvrerenne 189,137 | oo 150,000 | cooovvrerinnes 171,252 | .cooneee. (2,884) | ..o | cerrererneinsriineins | 2005000 | .o 2.665 07/21/2017.| 09/01/2032.
181070 ET 6 |CLARK CNTY NEV WTR RECLAMATION DIST......coovvmririiirererireirenins ....142,821 |...115.975 ..125,000 ....135,469 (1,762) | covvveererveirenns [ eevernriveisincvenns | 4000 | 2.367 08/04/2016. | 07/01/2032.
235308 RA 3 |DALLAS TEX INDPT SCH DIST.... 119,544 |...101.381 100,412 (3,334) | oo | ceverereneenenirneins | 0008450 | e 3.028 10/08/2014. | 02/15/2035.
358775  4AX 9 |FRISCO TEX .ottt . 177,219 |...105.367 ....163,507 (3,034) | coooeveerieeireis | cerverireeiiseinneins | 2005000 | ..o 2.867 03/15/2012. | 02/15/2024.
623040 MM 1 |MOUNT SAN ANTONIO CALIF CMNTY COLLEGE Dl......ccovvevvurrinirine ...56.447 | ..cceve.. 56,447 | ... 100,000 | ... 55,610 B12 [ oo | v | e | s 3.019 08/03/2020. | 08/01/2040.
68609B X6 9 |OREGON ST.. ...124.576 226,292 (3,589) | cvvvvereereriieins | cererereneerisninseins | 200:5.000 | ece 2.800 07/26/2017. | 08/01/2042.
720424 A7 5 |PIERCE CNTY WASH SCH DIST NO 010 TACOMA ................................... ..103.659 | ................. 103,659 | ................ 100,000 | ...cooovvrernee 100,000 2.357 07/09/2020. | 12/01/2039.
720424 D8 0 |PIERCE CNTY WASH SCH DIST NO 010 TACOMA........ccovvverierrrerienes ...106.425 150,000 | oo [ e | e |00 3.082 | 3.082 10/22/2020. | 11/01/2045.
783244  ET 9 |RUTHERFORD CNTY TENN ...119.620 163,944 (3,066) | ...ocvvvererrrireins | cerierireeirnsrinseins | 2005000 | ..o 2.670 04/30/2015. | 04/01/2028.
882830 BH 4 | TEXAS TRANSN COMMN......oocviuimimirimriririerineniesiesisssesssssessesssesssesens ...100.547 125,000 | oo [ [ | | 2472 | 2472 07/16/2020. | 10/01/2044.
910678  ZH 7 |UNITED INDPT SCH DIST TEX....outvurrvrerireeereessninerssssensssessesssssessaeees | reeens ...116.333 ...107,633 (1,977) | oo | cevreeerneensninneins | 2005000 | .oce 2.770 06/24/2014. | 08/15/2026.
93974C 6K 1 [WASHINGTON ST....oiiiiriiiiisiisiierssssseensssssseassssssssssssensssssssesssssssssssssnses | connees ...109.879 ....105,223 (2,415) | oo Lo | 0005000 | 2.415 09/10/2014. | 02/01/2025.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............coerrrcninieescsseeeaes XXX | e 1,693,758 | ...............1,550,000 | ............. 1,694,342 0 (21,448) 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 1 707 571 XXX |..............1,693,758 | ..............1,550,000 | ............. 1,594,342 0 (21,448) 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdlwsmns - Issuer Obligations
01179R  DP 5 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH......cccoevumremmmeneennninnens [ wveeen | oo [ererrneni | TE FE i | s 164,108 |..111.165 | .ooooovvererenne 166,748 | ..ooovverrinne 150,000 | cooovvvvrinnes 155,044 | ......... (X)) TR IR PO 5.000 |...... 3.860 02/11/2014. | 03/01/2033.
047870 MY 3 |ATLANTA GA WTR & WASTEWTR REV......coviiriimriniirniniieineisiernnseines | cevees ....148,675 |...119.387 ....135,985 (2,354) | cvuveeenrvrenien | v [ e 5.000 |...... 2.830 03/23/2015. | 11/01/2030.
047870 NV 8 | ATLANTA GA WTR & WASTEWTR REV......ccoomiverieeermeiiessseniessssines | reeens ...120,839 |...128.311 ...114,528 (G4 ) PO ISR PO 5.000 |...... 2.660 08/02/2017. | 11/01/2033.
047870 SN 1 |ATLANTA GA WTR & WASTEWTR REV.......covvvirrmrnervnnnrernnnerernnnenins | verenne | oo | vveveeenn | D FEiiini | v 125,000 {...105.009 | ..coooovrrerne 131,261 | 125,000 | o 125,000 |......... 2.257 2.257 10/15/2020. | 11/01/2035.
074561 QK 0 |BEAUMONT TEX WTRWKS & SWR SYS REV......ccvvvuviinirinirierirnriienis | e ...117,001 |...120.796 ... 116,724 (V240 [FOTRTTO EOTRTRRTRON BN 4.000 |...... 2.080 10/08/2020. | 09/01/2040.
114894 ZW 1 |BROWARD CNTY FLA ARPT SYS REV.....c.ostumrrimrinerieeeneerissiseinensenens | ceeees ...125,000 |...104.303 . 125,000 | oo [ [ | | 3477 |...... 3477 11/01/2019. | 10/01/2043.
13077C  XZ 2 |CALIFORNIA ST UNIV REV......cconvirirnirverrerneinnsesnrnerrerissessnsssnnens. | avvieee oo [ evvvereren | LD FEuviiiis | v 161,207 |...106.946 | .................160,419 | ..ooovrvrinnnne 150,000 | cooovvveerianes 152,303 | ......... (1,205) | coovvevrirrieneien | e | s 4.000 |...... 3.130 09/26/2012. | 11/01/2028.
155048 CN 9 | CENTRAL PUGET SOUND WASH REGL TRAN AUTH........cccnvvurmerrerinnes | o ....241,546 |...105.080 ..200,000 ....205,639 [GHOTE:) ) [T RN PR 5.000 |...... 2.350 05/08/2013. | 02/01/2026.
162393  FV 9 | CHATTANOOGA TENN ELEC REV........ccoviiiviiniiirieieineieresiseiesssnnens | coveees ...113,963 |...117.841 ..100,000 ....107,067 (1,381) | covvvereerreineinn | e | s 5.000 |...... 3.350 07/23/2015. | 09/01/2040.
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196707 QZ 9 |COLORADO ST BRD GOVERNORS UNIV ENTERPRIS.........cccoovuvveenrinnins | corees ....158,576 |...110.388 ....152,331 (1,010) | cvvvveererririreens [ ervermnirerisnsniienns [ s 5.000 |...... 4.240 |MS...... 2,500 .7,500 |12/18/2013.| 03/01/2033.
20281P  UN 3 | COMMONWEALTH FING AUTH PA REV........ccciiiririnrinerenineesnseinsniens | sevv ...166,980 |...117.115 . ....158,189 [QIRES ) ORI IR B 5.000 |...... 3.650 04/10/2015. | 06/01/2032.
20281P KV 3 | COMMONWEALTH FING AUTH PA REV......ccccconvimniinervnrinnnneenseissennens | wevnee oo [ evverinees | TEFEuiiiiis | v 191,370 |...117.620 | .................205,835 | oovorriirrrinne 175,000 | cooovvveriinnes 190,967 | ......... (C10) ) IUUTURTUR IVSIRPORRORN DOV 3.657 |...... 2.982 06/01/2020. | 06/01/2038.
238676  FQ 8 | DAVIE FLAWTR & SWR REV.....ccoriiriiinirierienieesseissssesiesesneesesiens | reeens ....100,000 |...106.216 ..100,000 100,000 | oo [ [ | | 3111 | 3111 06/10/2020. | 10/01/2041.
249182 FF 8 |DENVER COLO CITY & CNTY ARPT REV......cooirerrinrinerierineesssnisensens | reeens ...156,290 |...108.638 ..150,000 | .... ....151,531 (U2(0) ] [T IORRIN PR 5.000 |...... 4.425 12/11/2013. | 11/15/2027.
254845 HF 0 |DISTRICT COLUMBIA WTR & SWR AUTH PUB UTl.......ccovvrermrvrrervninnns | eernee | oo | vvvereeni2 | 1LC FEviivi | v 178,245 |..108.235 | ......cce0..... 162,353 | oo 150,000 | .cvvvvvrnnee 155,305 |......... (2,923) | coovvveernrineiins v | s 5.000 |...... 2.908 03/14/2012. | 10/01/2025.
38611T DK 0 | GRAND PARKWAY TRANSN CORP TEX SYS TOLL R.....ccccoovvvreririrnirins | vevinne ...125,000 |...104.952 2125,000 | v 125,000 [ oo [ | e [ e [ e 3.216 |..... 3.216 02/12/2020. | 10/01/2049.
41422E DM 2 |HARRIS CNTY TEX MET TRAN AUTH SALES & US.......ccooomrvmnrririrnirns | s ....403,106 |...104.001 [CIVZE) ) ORI IR I 5.000 |...... 4.070 12/13/2011. | 11/01/2036.
455141 GJ 4 |INDIANA TRANSN FIN AUTH HWY REV.......ccccovvrmervmrrmrerrcrninrserinernenens | wevvnee [ oo [evverinees | TBFEwiiiiis | v 102,020 |...107.479 | .o 91,357 | iiiiiinn.85,000 | oooeecnnn. 87,889 | (72 ) [UTRIRTIN IRORRTRINN DO 5.500 |...... 3.646 10/13/2011. | 12/01/2022.
455160  AQ 4 |INDIANA UNIV LEASE PUR......ccoviiiiirieirniinsiesieseseissssssssisssssesisnsens | seves ....166,589 |...111.590 (RS2 ) T IR DR 5.000 |...... 3.589 02/05/2014. | 06/01/2030.
46246K  3E 0 [IOWAFIN AUTH REV.....coiiiiciiiiiieirintieissiesiesesssessesissssessesesssssns | creeees ....300,480 |...123.159 . (5,499) | cvvvnvernvirineien | e | s 5.000 |...... 2.391 10/13/2016. | 08/01/2032.
485429  Z4 9 |KANSAS ST DEV FIN AUTH REV.....cocomvrmerirneenernnrinnernneirseesensssninsensnnnes | weevnee | oo [ evnerinee T [ TE FEuiiiiis | v 106,550 |...122.102 104,868 |......... (A97) | covverrreineriiennn | e | s 4291 |.... 3.606 06/07/2017. | 04/15/2029.
485429  Z7 2 |KANSAS ST DEV FIN AUTH REV.....ccooiiiiiiiiniiniisciiesisciensssiseiienns | v ...124,813 |...135.946 .. 124,441 (K772 [T IOIOTRRIR DO 4.927 |.... 3.435 05/28/2020. | 04/15/2045.
516391 AP 4 |LANSING MICH BRD WTR & LT UTIL SYS REV.....ccvuvrvreeiirireereerenerienes | s ...155,880 |...102.384 ....150,359 ((1555) ) ESURRTORURTORIORN ISR BN 5.000 |...... 4.510 05/25/2011.| 07/01/2028.
517039 TM 5 |LAREDO TEX WTRWKS SWR SYS REV.......ccvenvvemrrinnerncriinernsrersensseinnens | vevens | oo | seveenneenc | 1D FEuiiiiis | v 123,508 |...121.698 113,438 | ......... (2,434) | oo | e | s 5.000 |...... 2.230 08/23/2016. | 03/01/2030.
546486 AM 3 | LOUISIANA ST HWY IMPT REV.......ccccimivriririnmiinrinerieriseesseisssiesisenes | reeens ...180,314 |...111.366 ....158,065 (3,138) | cvvveerrrirrieneien | e | s 5.000 |...... 2.719 03/14/2013. | 06/15/2025.
546540 RE 7 |LOUISIANA ST UNIV & AGRIC & MECHANICAL C.......cccovvvrmerrrmrereersnines | rveens ...125,000 |...106.199 ....125,000 2.5% |...... 2.596 12/06/2019. | 07/01/2027.
54811B VY 4 |LOWER COLO RIV AUTH TEX TRANSMISSION SVC........ccccovvvvvermrrrirnnines ...128.020 (T57) [ ovveeerreiinenenn | eevererneisennnens | 000.5.000 [, 2120 10/02/2020. | 05/15/2045.
56045R ED 7 | MAINE MUN BD BK... ...104.001 (8,194) | coovververrveirvens | verrereneenerirneins | 2005000 | .oce 2.910 10/11/2011. | 11/01/2021.
56185P  CF 8 | MANATEE CNTY FLA SCH DIST SALES TAX REV.....ccovvumviineiierinrinens ...123.819 (1,515) | cooeveeeineeineins | cerverirneinsenneins | 2005000 | .eco 3.121 02/02/2017. | 10/01/2028.
575831 FH 0 |MASSACHUSETTS ST COLLEGE BLDG AUTH REV.. ..105.089 | .ovoireernn288,995 | 275,000 | e 275,000 | e | e | s | 003273 [ 3.273 11/01/2019. | 05/01/2039.
57586E JU 6 |MASSACHUSETTS ST HEALTH & EDL FACS AUTH.. ..114.942 (1,407) | oo | eerreeeneensninneins | 200005250 | 1onces 4.417 06/18/2009. | 02/15/2024.
576000 XQ 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.. ...107.574 (266) | ovoovvvierienns [ e [0 3.395 [ 3.004 02/04/2020. | 10/15/2040.
576000 ZW 6 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED ...103.853 (23) [ v [ e [ 2000:2.950 | o 2.860 . | 09/30/2020. | 05/15/2043.
586200 SW 8 |MEMPHIS TENN SAN SEW SYS REV . ...132.073 (585) | cvvvveererrerienes | evrirserseriierirneens [ 00005000 [ iaiee 1.750 09/24/2020. | 10/01/2045.
592098 M6 1 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C......ccvorvrvrvirvirirnnes ...110.673 (2,853) | cvovvvereerrerivenns | vererereneeneninneins | 0000:5.000 | oece 3.118 05/29/2014. | 07/01/2032.
592646 6R 9 |METROPOLITAN WASH D C ARPTS AUTH ARPT SY ..115.010 (2,274) | oo | vevreerneeinsrnseins | 2005000 | .eco 3.250 05/30/2014. | 10/01/2027.
59333P  H7 6 | MIAMI-DADE CNTY FLA AVIATION REV......ccovuivemrirririniersinseeerssissienns | cereees ...113,425 |..113.979 . (1,442) | oo v [ 005000 | 3.330 04/21/2015. | 10/01/2031.
59333P K4 9 |MIAMI-DADE CNTY FLA AVIATION REV......comiueriieererinrreriesecessseies | seeee 122,492 |...115.971 112,308 |......... (1,818) | covrevereereriienn | cevvrereneensnirneins | 2000.5.000 | oece 3.021 12/16/2014. | 10/01/2025.
59334D LS 1 |MIAMI-DADE CNTY FLA WTR & SWR REV. e | i ...107,884 |...107.891 ....107,685 (199) [ oo [ e | 20003490 |, 2.506 09/29/2020. | 10/01/2042.
594615 HY 5 |MICHIGAN ST BLDG AUTH REV.......ccovurimreirieirerierinseineniesessessessnes | reeens ....100,000 |...102.368 100,000 | oo [ e [ | |0 2705 | 2.705 09/11/2020. | 10/15/2040.
594615 JA 5 |MICHIGAN ST BLDG AUTH REV.......coomirimrineiieineirsrissesesiesiseissssinns | oeeens 100,300 |...101.454 100,291 | ......... (9) | cvvrreremrreineenn | cererneernenriseineis | 00000 3.085 | i 3.050 09/15/2020. | 10/15/2055.
60416S 5D 8 [ MINNESOTA ST HSG FIN AGY....coiriiiiinrineiirinsieisniesensssiessssssseesssses | coseees ..85,000 |.....99.965 85,000 | v | e | e | e [0 3237 | e 3.237 01/24/2020. | 01/01/2040.
60416S  5E 6 |MINNESOTA ST HSG FIN AGY....covuiriririeemerinerierienssseessessssssessenssssenns | seeees .2|1BFE.. ..90,000 |.....99.828 | ...ccccviverrnn.89,845 | 90,000 | oo 90,000 3.337 01/24/2020. | 01/01/2044.
64971Q 3D 3 |[NEW YORKN Y CITY TRANSITIONAL FIN AUTH......coovviirnniemrineirininens [ e | e | veererinns 2[1AFE. i | s 173,226 |...110.634 156,814 |......... (2,786) | cvvvvvreererrreirenns [ overnriverisinerenns [ 005000 | 2.968 04/30/2014. | 11/01/2027.
64971W TV 2 |[NEW YORKN Y CITY TRANSITIONAL FIN AUTH......ccoomrvmmvnrinerirerinenns [ v ... 174,957 |...117.007 ....161,336 (2,571) | o | e | 2005000 | ece 3.019 04/21/2015. | 02/01/2033.
64985H JE 8 |NEW YORK ST ENVIRONMENTAL FACS CORP REV IO I RIAP ...145,907 |...101.094 . ....149,451 B16 [ oo | e | 2002308 | e 2.735 11/04/2014. | 11/15/2021.
64990C 3C 3 |NEW YORK STATE DORMITORY AUTHORITY........ccovmvurmvimrimmrinmrvennns | cvvene | oo [ wvverinns 211AZcins | i 263,510 |...103.618 | ..ccccvvvernce. 248,683 | ....occovvennen 240,000 | ..ccooovvrernne 242,033 |......... (2,640) | ..oovervvirinis | e | 2005000 | e 3.837 05/19/2011. | 10/01/2022.
64990C 3H 2 |NEW YORK STATE DORMITORY AUTHORITY......ovvvrererrrreririeerenineines | wevees ...103.299 ....10,000 (110) | covverererrerireens e [ 00005000 [ e 3.837 |AO...... ....500 | 05/19/2011. | 10/01/2022.
64990E  CK 1 |[NEW YORK STATE DORMITORY AUTHORITY ....cvvuriiirniiniiirirerinnneirens | ceveees ...109.011 ..150,000 (2,585) | cvvvvreererrneirenns [ evernrveiivnniiienns | 0005000 | e 3.126 |JD....... 04/16/2014. | 12/15/2028.
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64990E CL 9 |[NEW YORK STATE DORMITORY AUTHORITY ....ovvuriiirnrieiiererisiseirenss | e 1BFE.. ....169,199 |...108.908 ....154,819 (2,352) | cvovrvererrnrireeins [ v | s 5.000 |...... 3.288 |UD....... .7,500 | 04/10/2014. | 12/15/2029.
660043 DT 4 |NORTHHUDSON SEW AUTH N J GROSS REV LEAS..........ccocoommrmmurnenes | rveens 1.F FE.. ...105,290 |...108.027 . . ....104,841 (449) | covvrvvererienns | e | s 3.79 |...... 3.137 01/30/2020. | 06/01/2044.
67760H JQ 5 |OHIO ST TPK COMMN TPK REV.......ovvuriinerinniineineeiseiseriessinsensnensenenes | evenes | oo [ veersenn2 | TE FEviiii | s 171,567 |...109.548 | .....cccccc0.... 164,322 | oo 150,000 | coovvverrinnee 155,817 | oo [PZAK) ) ST ISR DN 5.000 |...... 3.097 06/02/2014. | 02/15/2027.
67760H NH 0 |OHIO ST TPK COMMN TPK REV.......oivuririerinrrierireiseriesinesienssesesseess | wveeees ....100,580 |...102.898 ..100,000 ....100,536 (A4) [ o [ e | e 3.196 |...... 3.128 02/06/2020. | 02/15/2048.
709223 7M 7 | PENNSYLVANIA ST TPK COMMN TPK REV.....ccoiririririeirerinerieneseenns | reeens . ..174,926 |...115.379 ..150,000 | .... ....168,522 (VIVKL:) ) [T RN PO 5.500 |...... 3.435 05/20/2014. | 12/01/2032.
71884A  VH 9 |PHOENIX ARIZ CIVIC IMPT CORP EXCISE TAX.....cccivvnvermrrrernnneerennninns | wviven | oo | wvvvererenn 2[1.CFE i | v 450,000 |...102.284 | ................. 460,278 | ..o 450,000 | ..ooovrrereene 450,000 | .o | e [ [ | 4.957 |...... 4.957 05/18/2011. | 07/01/2025.
72205R  FQ 0 |PINAL CNTY ARIZ REV OBLIGS......ccosturirerererierieereeississessesssseessninns | ceveees ....100,000 |...104.124 ..100,000 100,000 | oo [ [ | | 2973 | ... 2.973 10/22/2020. | 08/01/2037.
73358W KN 3 [PORTAUTHNY &N Ui | v ...143,808 |...101.736 ..150,000 | .... ...149,127 930 2.250 |...... 2.900 11/04/2014. | 12/01/2021.
73358W  TM 6 [PORT AUTH NY &N Jo.ooiiiiiiiicriiciesiesiesiesesesssssssssessesessensens | cvieens 117,798 |..112.018 | oo 112,018 | v 100,000 | cooocveerrenee 105,844 |......... (2,093) | covoverririneien | e | s 5.000 |...... 2.710 11/12/2014. | 09/01/2023.
762232 BW 5 |RHODE ISLAND ST COMM CORP REV.......ccovvvirieirreiserierieserseessninns | oneens L 121731|..128.418 ..100,000 ....120,580 (1,151) | oo | e | s 5.000 |...... 2.520 05/06/2020. | 05/15/2035.
76913C  BF 5 |RIVERSIDE CNTY CALIF PENSION OBLIG.......c.coovuverieerinirerirerevenins | e ....150,000 |...110.466 ..150,000 | .... 150,000 | oo e [ | | 3.818 |..... 3.818 04/23/2020. | 02/15/2038.
786089 JR 4 | SACRAMENTO CALIF WTR REV......cocomirieieirnrinerieriesiseessensssssssssenes | reeens 100,000 |...106.086 | ......ccosvrenue 106,086 | ...ocvevrrrne 100,000 | cooovvverrnnes 100,000 | evvvuermrernneniens | errreeerneesssssenies | eeeneesesinensenes | oeeernesisssessensen | e 3.180 |...... 3.180 04/24/2020. | 09/01/2042.
795576  FP 7 |SALT LAKE CITY UTAH ARPT REV......cooviiiiirieieiniisensiessisisessnsnsines | cevens ....262,246 |...114.576 ..225,000 (3,420) | cvvvvvreererrrrieens [ v [ s 5.000 |...... 3.100 05/16/2017. | 07/01/2030.
79574C  AS 2 |SALT RIVER PROJ ARIZ AGRIC IMPT & PWR Dl.....cccovvvmreerrrerierineens | cerens . . ...114,559 |...118.682 ..100,000 [QI1515) ) TR IR BN 5.000 |...... 3.280 05/26/2015. | 12/01/2035.
79765R  4W 6 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.....covvueremeereeiseennninnns [ ceveeee | o [ erveenns 121D FE s | oo 200,000 |...108.850 | .....cccc0eeeee.217,700 | coovrvrrirrnces 200,000 | .ooreerrreei200,000 | oo [ [ | e | s 2.803 |...... 2.802 12/13/2019. | 11/01/2031.
833102 ZC 3 | SNOHOMISH CNTY WASH PUB UTIL DIST NO 001 111,794 | ..119.757 (1117) | oo | e | s 5.000 |...... 3.631 06/19/2015. | 12/01/2040.
837227 7M 3 | SOUTH CENT CONN REGL WTR AUTH WTR SYS RE.. ...117,500 |...109.017 (205) 3.390 |...... 3.123 02/06/2020. | 08/01/2039.
880591 EH 1 | TENNESSEE VALLEY AUTHORITY ...150.236 (1,379) | cvovrveerneireens [ evemniverisnneiieins [ s 5.250 |...... 3.815 09/06/2011. | 09/15/2039.
914437  UT 3 |UNIVERSITY MASS BLDG AUTH REV. ...107.000 (676) 3.504 |..... 3.001 02/11/2020. | 11/01/2044.
916277 KQ 8 |UPPER OCCOQUAN SEW AUTH VA REGL SEW REV ...106.454 (1,098) | cvvvovernerreirncien | e | e 4.650 |...... 4.050 06/09/2011. | 07/01/2022.
917567 EY 1 |UTAH TRAN AUTH SALES TAX REV ...108.477 (115) 3.393 3.264 12/12/2019. | 12/15/2036.
928075 JL 5 |VIRGINIA PORT AUTH COMWLTH PORT FD REV. ..100.402 | ..o 100,402 | .. 100,000 | ovviiierrn 100,000 | o | e | e | | e 2449 [ 2.449 .| 07/22/2020. | 07/01/2040.
92812V D8 6 |VIRGINIA ST HSG DEV AUTH 2106972 | e 133715 | 125,000 | 125,000 | e | e [ [ | een 3741 L 3741 05/21/2020. | 06/01/2050.
92812V K6 2 |VIRGINIA ST HSG DEV AUTH 101498 | .o 101,498 | 100,000 | v 100,000 | oo | e | s | e [ 000 2.996 [ 2.956 09/25/2020. | 09/01/2045.
940093 7B 7 | WASHINGTON ST UNIV REVS ...117.065 (1,773) | oo | eevveerneinssnseinns | 2005000 | ..o 2.950 02/12/2015. | 04/01/2030.
977100 FD 3 |WISCONSIN ST GEN FD ANNUAL APPROPRIATION ...120.939 (2,805) | ..oovvevveririnnin | e | 200.5.000 [ 2.789 ..1,250 07/24/2017. | 05/01/2036.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... .. XXX | 12,120,772 ... 10,910,000 | ... 11418431 |0 (95,374) [ evvernnd (] P 0 XXX XXX | e 121,650 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdlwsnons - Residential Mortgage-Backed Securltles
3M13IWQ VU 3 [FHZJ0B17 - RMBS.......coouiiirirrireerseisesiesiesieeesseessssssensesssssssssssssssssnss | avennee | oo | sveereens A11A i | e 25,882 |...109.359 | ...................28,085 | ......... 25,682 | ... 25,876 |......... 10 [ [ e | s 4.000 |...... 3.723 | MON... 06/14/2011. | 10/01/2040.
3M13MWR N9 2 [FHZI1316 - RMBS.....ovvoiiiireireiiseieiiesieisesisesssss s sessssssissssenes | aesins 1A. ...109.362 25,233 | ..... 25,362 [ [ e | s 4.000 |...... 3.799 |MON... | .. 06/14/2011.| 02/01/2041.
3131X6  GY 0 [FHZK2915 - RMBS......oooooeeeeeeceesieeeeeeeeeeeseeesssssseesssesessseessssesssesnssinnes | avvens 1A. ...106.119 R 62,110 | ..... 62,034 (Z0) ) [ OORTOROTR ISR IO 3.500 |...... 3.455 | MON... 01/20/2011.| 01/01/2026.
3131X6  JC 5 [FHZK2959 - RMBS.........ooooeeeeiecvecsesiesesssisessssesssiessssesssssssesssaenss | anvies 1A 2 106.022 | 13,223 | 12472 | oo 12,462 |......... ()] [T IR P 3.500 |...... 3.438 | MON... 01/20/2011. | 02/01/2026.
3131XJ DM 1 [FH ZL2808 - RMBS.......ccvviiirireierisieinsisssissssessssssssessssssssessssissssessnses | svseses 1A. ...107.982 0 3.500 2.559 | MON... 02/23/2012. | 03/01/2042.
3131XJ PD 8 [FHZL3120 - RMBS.....ooiiiiciinerieeeieeieeiseise st sesssssissessesssssssensns | sevien 1A. ...108.661 (7] [T ISR I 3.500 |...... 2.514 |MON... 04/27/2012. | 05/01/2042.
313IXM E8 4 | FH ZL5559 - RMBS.......oiiiiiiciiiciiiiciiesicsiss e | v 1A 2 109.037 | i 68,783 | 63,082 | e 64,149 | (118) | cvvveerreireeiiienes | e | s 3.000 |...... 2.492 |MON... 05/22/2013. | 04/01/2043.
B13IXN  6S 7 |FHZL7181 - RMBS.....ooiiiiiiriieiiesie it sesisssssesssenes | enens 1A. ..111.163 (1,838) | cvvvovernrirrieneies | e | e 4.000 |...... 3.009 |MON...| .. 10/08/2013. | 10/01/2043.
3131XQ  TK 2 |FH ZL8654 - RMBS.... bbbt | criees AI1TA L , 1109.655 | ..ovvivirienn27,539 | 25,114 | L 26,827 (B1) [ e [ e | s 4.000 |...... 1.933 [MON... | .. 11/05/2014. | 11/01/2044.
3131XR BB 9 |FH ZLI034 - RMBS.......cooiveriiriimiieniiesienissiseiiesssssssesssssisssssesssesssens | eeneee | oo | vevererens 1A i | 82,574 [..108.728 | ..coeovevrerr.85,734 | Lo 78,852 | o 81,898 |........ (173) | covverenrireriienns | e | s 3.500 |...... 2.194 |MON... 02/24/2015. | 02/01/2045.
BM3IXT VP 2 [FH ZMOB22 - RMBS......eviurirrerceieinciieniseesensseesensssssssssessssssssssssssnns | avonnee | oo | svosernens A11A s | s 132,104 |..108.792 | ...oooveverr.. 134,928 | e 124,024 ................ 131,887 | ... ((67:) ) ST ORI IO 4.000 |...... 2.063 | MON... 01/19/2016. | 12/01/2045.
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313290 FV 4 |FHZA1080 - RMBS.......cooviiieiiniierissiseiesississessss s sessssssssnes | cessens 1A. . 109703 | e 17,436 | i 15,894 | 16,028 4 MON... | .. 06/14/2011. | 12/01/2040.
313200 PX 9 |FH ZA1338 - RMBS.......oiveeeeceeeeeeeeessessiess s sssesesseseessssesssnns | coneees 1A. ..59,019 |...105.870 | ...................60,434 | .................57,083 | ..... 58,860 |......... 75 MON... 07/19/2012. | 08/01/2042.
31320K X3 3 |FHZA2498 - RMBS......coooiiiiiieieieiieeieesseiss s essssissssssieses | aesis 1A i | i 262,584 |...106.101 | ....cccc...... 277,478 | ................. 261,522 | oo 262,262 | ........ 52 MON... 05/24/2018. | 03/01/2038.
313204 BK 9 [FHZSA4T4 - RMBS......coooooeeeeeeeeeeeeveeseesesseeessissseesssesesneessssessssnssinnes | avvens 1A. ...107.529 50 MON... 02/23/2012. | 03/01/2042.
313204 NN 4 [FHZS3997 - RMBS.....coooieeieeeieeeeeeeeeeeeeeesseeesseessseesseese s esseesssssseinnes | avveens 1A. ...111.508 (140) MON... 09/26/2014. | 08/01/2044.
3132A5 A4 7 [FH ZS4527 - RMBS......ooiiiiiiieiniieiesissisiesie s sssssssssesssssnes | avseses 1A 109530 | v 77,021 | i 70,320 | i 72,944 | 123 MON... 08/28/2013. | 08/01/2043.
313205  EU 5 [FHZS4B47 - RMBS......cooooeoieeieeeeeeeeeeee e sseessessseesseese s esseessssssinnes | avviens 1A. ..107.712 214 MON... 03/29/2016. | 01/01/2046.
3132DV 7B 5 | FH SDB090 - RMBS.......ouiiuiiiiniireiieisecsessseessssesiseessssssssssssesssssenas | eeens 1A. ...103.888 (485) MON... 08/28/2020. | 09/01/2050.
3136A5 YC 4 |FNR2012-30 ED - CMO/RMBS.........oooiimririemeiinirienienisessnssssisenienes | sevee 1.A 102839 | i 48,256 | e 46,924 | e AT,158 | (267) MON... 04/19/2012. | 04/25/2031.
3138A5  TA 0 [FNAHAT44 - RMBS.......cooiriiiiieeineieiiesiesisesississsessssssssesssessssesssssanes | sesies 1A. ...106.138 (40) MON... 01/13/2011.| 01/01/2026.
3138A9  PS 7 [FNAHT7B32 - RMBS........cocoviimiiiirirriiiiesineiiesiesissessessessssessesssssssssienes | sevee 1A. ..110.218 (103) MON... 07/27/2011.| 08/01/2041.
3138EK  JA 4 |FNAL2956 - RMBS......c.oieieeiieiieeiesieesssissssessesssessssssssssssssesssnsens. | eeens 1A 105493 | 58,774 | 53,817 | 55,062 | (296) MON... 12/13/2012. | 01/01/2028.
3138EN  7M 5 |FN ALB299 - RMBS......ccooviiiiirirniierssiciessissses s nssssssensens. | oevses 1A.. ...108.575 (1,158) MON... 01/13/2015. | 01/01/2045.
3138ET  DZ 6 |FN ALB219 - RMBS......coooivirrireireierierieseseessessssssessessssssssssssssssnsens. | sveeees 1A. ...109.047 (446) MON... 04/20/2016. | 02/01/2046.
313BWG  EZ 3 [FNASBA5T - RMBS.......ooioieiieiieiieieesssisssse s isssssenssesssensas. | sesens 1A 2109324 | 56,628 | 51,798 | 53,165 | (525) MON... 01/22/2016. | 01/01/2046.
3138XX  H7 4 [FN AWT453 - RMBS.......c.oovviririieneinniierieniesesseisssisesiesssessssssssnianes | sveees 1A. ...110.190 (376) MON... | .. 10/14/2014. | 09/01/2044.
3138Y6 MY 7 |FN AX4874 - RMBS.... 1A. ...109.820 (1,236) MON... 01/15/2015. | 12/01/2044.
3140JA TS 7 |FNBM5960 - RMBS... 1A.. ...106.908 890 MON... 05/14/2019. | 08/01/2048.
3140JQ TE 3 |FNBN7748 - RMBS 1A. ...107.651 (458) MON... 09/27/2019. | 09/01/2049.
31400A NN 6 |FN CA3096 - RMBS.... 1A. ...108.216 6,222 MON... 03/22/2019. | 02/01/2049.
3140X4 H2 5 |FNFM1148 - RMBS 1A. ...105.582 621 MON... | .. 06/26/2019. | 12/01/2048.
3140X4 M4 5 |FNFM1278 - RMBS 1A. ...106.630 39 MON... 07/30/2019. | 07/01/2034.
3140X7  4F 3 |FN FM4421 - RMBS 1A. ...104.862 (51) MON... 12/09/2020. | 10/01/2035.
3140X8  KJ 5 |FN FM4796 - RMBS 1A. ...104.580 (121) MON... 11/20/2020. | 11/01/2050.
31410L UV 2 |FN 890796 - RMBS. 1A. ...108.086 (485) MON... 01/17/2018. | 12/01/2045.
31418A  YP 7 |FNMA1617 - RMBS... 1A. ...105.124 (296) MON... | .. 10/11/2013. | 10/01/2028.
314185 U3 1 [FNADST0T - RMBS......otiieriiiirenieinerssssinsssessssessesssssssssesssessssssssssanes | seese 1A. ..25,035 |...106.145 ..24,886 (24) MON... | .. 01/13/2011. | 12/01/2025.
31418V KJ 0 [FNAD7496 - RMBS.......ccoiiiiiiariiissinnississnsisssnssssssssnssssensssssssesssssssssssses | soenes ..48,988 |..106.148 ....48,624 48,716 (53) MON... .1,697 [01/13/2011.] 01/01/2026.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMIES. ... v et sessessessrsessesnnsnnees | eossaneeees 5,641,207 XXX 5,836,510 | oo 5,449,716 5,629,307 (409) 0 XXX 150,137 XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............ccciiiiciiniiiniiiiiiisssissiesieni | e 17,614,900 XXX | s 17,957,282 | ........... 16,359,716 | .......... 17,047,738 | .o | (95,782) | eocvevvrvennen [ 0 XXX 553,296 XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y AQ 2 |ABBVIEINC.......cccormirrnnc 199,650 |...111.409 | .................222,818 | .................200,000 | ..corvvernecne 199,832 |......... 35 MN...... 05/05/2015. | 05/14/2025.
00287y CX 5 [ABBVIEINC.... ...108,033 |...111.518 ....106,965 (1,068) MS...... 05/14/2020. | 03/15/2025.
009279 AC 4 |AIRBUS SE ...197,538 |...116.104 . 197,709 ... 49 AOC...... 04/05/2017. | 04/10/2047.
0258M0  EL 9 | AMERICAN EXPRESS CREDIT CORP........ccoovvirimriiiiiinissierisiinens 100,310 |...114.094 | ..............114,094 | .................100,000 | ................ 100,209 |......... (29) MN...... 05/18/2017. | 05/03/2027.
035242 AP 1 | ANHEUSER-BUSCH INBEV FINANCE INC.. ...199,666 |...113.273 ...199,816 32 FA..... 01/13/2016. | 02/01/2026.
03524B  AF 3 | ANHEUSER-BUSCH INBEV FINANCE INC.. . ...166,407 |...124.177 ..164,402 | ......... (375) FA.... 02/10/2015. | 02/01/2044.
05531F  BH 5 | TRUIST FINANCIAL CORP.........ccostieiririiiniiniriisnesissiiesiesisssessssenssinens | seveen LGFE s | i 299,748 |...106.509 | .................319,527 | ................300,000 | ...cccoeurmere 299,817 |..coo.uce 48 FA...... 07/23/2019. | 08/01/2024.
126650 CL 2 |CVSHEALTH CORP......oovvuirriirieriesiseesssissssessesesseessssssssessesssnsens. | avsees 2.BFE....... ...197,988 |...113.251 ....198,985 200 o 07/13/2015. | 07/20/2025.
166764 AH 3 |CHEVRON CORP.......coooiiiriiiniieiieeieeiseisssissssises e sssssssissssssssensns | siieees 1.CFE........ ...244,873 | ...106.356 ....248,527 560 JD....... 10/08/2013. | 06/24/2023.
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172967  FT 3 [CITIGROUP INC....cooiviiiieiierieieiinsisisssesesssseessesssesssssssssssssenssssssssens | cvseses ....215,372 |...104.268 ..200,000 | ...... 202,912 (2,728) | oo [ evenriveiisnnniienns | s 4.500 |...... 3.060 |JJ....... 02/24/2016. | 01/14/2022.
172967  MT 5 | CITIGROUP INC.....cooooivirrireimerisirierieeieesssessssssessesssesssssesssssssssenssenens | cvnnens ....250,000 |...100.649 ..250,000 | ..ooovernnene 250,000 | ..ovvvrirrereninrris | ceerrenieneeesnein | e | s | e 0.776 |...... 0.776 |AO...... 10/23/2020. | 10/30/2024.
20030N  BM 2 |COMCAST CORP........ccosvrirrirerimrinerinneiseesnsenssesssssssssssssssesssssassesssssensens | sveees | oo | oveeere 1,2 | TG FEviiiis | o 249,060 |...125.329 | ..o 313,323 | i, 250,000 | ..oovvrrrrnnn 249,281 |......... 38 | e | e | e 4.200 |...... 4.228 |FA....| v 3,967 | e 10,500 | 08/05/2014. | 08/15/2034.
21688A AF 9 | COOPERATIEVE RABOBANK UA (NEW YORK BRANC........c.covvvrivinrrnes | veveene - ....201,752 |...100.084 ....200,028 (7)) [SURTTIIO EOTRRTIRON DO 2.500 |...... 2.208 |JJ....... .5,000 | 11/27/2017.| 01/19/2021.
23636T  AA 8 [DANONE SA. ..ottt ssssssenes | sesiens Cl|. . ....237,450 |...103.820 1,603 [ o | e | e 3.000 |...... 3.695 | JD....... .7,500 | 12/18/2013. | 06/15/2022.
254687  CZ 7 |WALT DISNEY CO...ocvouririrnrieiieinierinniesessssisssssssissssssssssssssessessssssessenss | serene | oo | sveveres 12[1.GFE i | o 100,237 |...111.000 | ......ccoee.ee... 111,000 | ... 100,000 | oo 100,100 |......... (2] IR TR VOO 3.700 |...... 3670 [MS......| oo 1,089 | i 3,700 | 09/24/2014.| 09/15/2024.
254687 DD 5 |WALT DISNEY CO...cooiermrimeirerieriineereesssinsesssssssssssessssssssssessssssssessenens | vevens | oo | ceeeenes 1,2|1.GFE........ 299,761 |..113.190 | oo 113,190 | ooviceee. 100,000 | ... 99,877 25 | e [ e [ 3.700 |...... 3.728 |AO...... .3,700 | 10/14/2015. | 10/15/2025.
254700 AQ 2 | DISCOVERY COMMUNICATIONS LLC.......ocoviicririiciinninniicniissieesienis [ cveeis | o [ e 1,2|2.CFE.... ..99,874 |...105.358 100,000 | ..ovocirnnd 99,947 23 | s | e | s 2.950 |...... 2975 |MS...... .2,950 | 09/07/2017. | 03/20/2023.
26441C AL 9 | DUKE ENERGY CORP........covvuirumerieriiirienirsesseissssissssenssesessssssssessssenes | aveeens 155,320 |...108.714 | ....ccecvvernnne 163,071 | oo 150,000 | cooovveerrnnes 151,885 | ......... (899) | cvvvvreeerrerienns | e | s 3.950 |...... 3430 [AO...... | eoveeeenn 1,251 | i 5,925 | 09/15/2015. | 10/15/2023.
264420 AG 9 |DUKE ENERGY PROGRESS LLC........oovvuurireeieinerineeieniseessseissisesinnes | ceeees ...249,953 |...117.044 ..250,000 ....249,967 A e | s | s 3.700 |...... 3.702 |MS...... .9,250 | 08/06/2018. | 09/01/2028.
30231G  BH 4 |EXXON MOBIL CORP.......ccoorivirrirrirriinirieriesississeisssiesieseesesssssssianes | erens ....500,000 |...109.450 ..500,000 | .... 10500,000 | oo s [ | | 2992 |...... 2,992 |MS...... .7,480 | 03/17/2020. | 03/19/2025.
31428X  BM 7 [FEDEX CORP......ccsvveerinreiriseierierineenenssssissessssssssenssssssessssssssssnensns | seenee | oo | evnein 1,2 [ 2B FEuiiiiis | v 199,196 |...112.040 | ..cooovvvrnnenns 224,080 | ..o 200,000 | ..covvrrerirnns 199,488 |......... U< T TR IR DR 3.300 |...... 3.346 [MS......| oo 1,943 | L 6,600 | 01/03/2017. | 03/15/2027.
341081 FZ 5 |FLORIDA POWER & LIGHT CO......ccovtiieiinriiiiieiiiseissiecissississiiens | s ...199,796 |...108.825 ..200,000 ...199,826 30 2.850 |...... 2.872 |AO...... .2,913 | 03/24/2020. | 04/01/2025.
35137L  AM 7 | FOX CORP....cotiimiecriecieeeiceississ s es sttt ssssesassnsens | reeens . ...124,805 |...109.121 ..125,000 | .... ...124,832 27 | oo [ e [ 3.050 |...... 3.084 |AO...... .1,906 | 03/31/2020. | 04/07/2025.
377373  AG 0 | GLAXOSMITHKLINE CAPITAL PLC......ovvirririemrenerieriesisseesseiseesessenes | eeens (o] I 12 [ 1F FE oo | e 425,953 |..107.748 | .cooovvvrrenn 457,929 | oo 425,000 | oooevernenns 425648 | ......... (R1[0) ] SOOI IVSIRIRRORN BN 3.000 |...... 2.950 [ JD.ccee | v 1,083 | o 12,750 | 03/27/2019. | 06/01/2024.
38141E  C2 3 | GOLDMAN SACHS GROUP INC.......ccovuerimrireriririirnerinsrinenienesssessssinns | svveee [ oo | cvvenes 1,2|1.GFE........ ....204,506 |...110.567 ..200,000 (496) | cvvvvveerieerirenns | e | s 3.850 |...... 3.564 12/09/2014. | 07/08/2024.
38141G XM 1 | GOLDMAN SACHS GROUP INC.......ccovvemrierimneeirieinerssessnensensssesssnses | evneeen | oo | oeeee 125|1.GFE.... ....200,000 |...101.099 ..200,000 | ..vveereernn200,000 [ ooocernirieniirerins [ verrerineesseinenns | e [ s [ e 1.093 |..... 1.093 12/04/2020. | 12/09/2026.
44107H  AF 9 |HOSPITAL FOR SPECIAL SURGERY........ccoiiiiiiriirinsierssiesessensseienins | cevves .....96.467 AT | e e | e 2.667 |...... 2.712 08/17/2020. | 10/01/2050.
46625H JE 1 |JPMORGAN CHASE & CO......... ...105.171 (291) 3250 |...... 3.093 10/30/2015. | 09/23/2022.
58013M  EZ 3 | MCDONALD'S CORP.......cotvuurirriieieineiiesiiesssessseesessssisssssesssssesssnsans | oeeens ...129.335 (277) | ceevveneineiiees e [ 700 | 4.181 05/09/2017. | 12/09/2035.
58933Y AT 2 |[MERCK& COINC ..124.621 32 | e v [0 3700 [ 3.732 02/05/2015. | 02/10/2045.
61761 3R 8 | MORGAN STANLEY.. LT (170) | cvvrererrerreriieens | e [ 0000 3.125 [ 3.022 09/08/2016. | 07/27/2026.
631005 BJ 3 |NARRAGANSETT ELECTRIC CO. LB | 113413 | 100,000 | 100,000 | e | e [ [ |20 3.395 [ 3.39%5 04/07/2020. | 04/09/2030.
65473P  AJ 4 [NISOURCE INC.......ccooovrvmrrrrerirrirennns 15717 24 | e s [ 003,600 [ 3.644 04/07/2020. | 05/01/2030.
655844 BZ 0 |NORFOLK SOUTHERN CORP.. ..117.206 49 | s | e [ 20002 3.800 | i 3.827 07/30/2018. | 08/01/2028.
666807 BG 6 | NORTHROP GRUMMAN CORP ...107.481 890 3.925 01/22/2014. | 08/01/2023.
67021C AN 7 [NSTAR ELECTRIC CO...oevvvrererimrinerienireeiseesssessesssessessssessssssssssesssenes | svenees 114954 | .............287,385 | .................250,000 | ................255,859 |......... (830) | cevvreererrerinens | v [ 0000 3:250 [ e 2.924 06/14/2019. | 05/15/2029.
674599 CW 3 |OCCIDENTAL PETROLEUM CORP........cccovvrrireriiirirnsieiserssiessssiessessnnes | cervns . .....96.250 (5,482) 37 | e | e [200:2.900 e 2.928 08/06/2019. | 08/15/2024.
69353R  FG 8 [PNC BANK NA.......ccoiiiirinirerieniseiscsisssiesiesssssesssssssssensesssssssssssnsnnns | avinnee | oo | svsereens 2|1 FFE i | s 469,595 |...112.030 | .................560,150 | ................500,000 | ...ccrevvrnvens 476,043 | ......... 3,018 | oo [ e [ 0003100 [ 3.908 10/23/2018. | 10/25/2027.
713448  BY 3 |PEPSICO INC.......cooiiiiiiiiiiciiecicinessisiessnessis s | s ...238,633 |...102.937 | ....cccccc.e.. 257,343 | oiiene250,000 | e 248,215 TAT0 [ [ e [ 02,750 |, 3.376 10/08/2013. | 03/05/2022.
713448  EQ 7 |PEPSICO INC......oiimiiiieirierieriseesseisssie e ssessesssesssssssns | eeens 99,929 |...106.819 ..100,000 | ..... 99,940 1 2.265 03/17/2020. | 03/19/2025.
717081  EP 4 |PFIZER INC.....ovvoiierireineinerierineineeiseisenssssnsssnensseessenssssssssssesssssssssens | ooneens | oo | oeneeee 1,2 | TF FEuiiiiii | i 99,841 [..118.354 | ..o 118,354 | e, 100,000 | ..... 99,874 |........ 14 [ [ [ 23600 | e 3.619 09/04/2018. | 09/15/2028.
717081 ES 8 |PFIZER INC......oiiiiicitceiicsesiessie et ssesssssnenses | oessns ..174911 |...107.881 175,000 | e 174,942 AT | [ | 200.2.950 | 2.961 03/04/2019. | 03/15/2024.
731572 AB 9 | RALPH LAUREN CORP.........cccovvvmiririrririeissieriesiesssseesssissessessesssenss. | eeens ...108.275 ..100,000 | ..... 99,046 51 | s v [ 0000 2.950 [ 3.067 06/01/2020. | 06/15/2030.
74005P  BD 5 [LINDE INC....coooiiiriiriisiieeiiesiesiiseise st ssessssssssssans | aesien . 249,595 |...121.050 | ...ccccc0ore0..302,625 | cooorirniinncs 250,000 | ..oovvrerrrnnn 249,660 | ........ 10 [ [ e [ 0003550 | oo, 3.559 01/29/2015. | 11/07/2042.
75625Q AB 5 |RECKITT BENCKISER TREASURY SERVICES PLC........ccovuvirirererirerninins [ s Cl. ...252,668 |...107.663 ..250,000 ....250,814 (B07) | cvvvrrerrrerienns [ v [ 000 3.625 | i 3.488 03/26/2014. | 09/21/2023.
855244 AR 0 | STARBUCKS CORP........coouirumrinirieiteesneisessssssesssesssseissessssssssssssssesens | oseens . ...249,720 |...118.754 ..250,000 | .... 25 | o | e | 004000 | i 4.014 08/08/2018. | 11/15/2028.
892331  AD 1 | TOYOTAMOTOR CORP......cccostriiririenirriririsiiissiesiesessessssessssesisenens | revens [ 500,000 |...117.715 | ......c.........588,575 | ..cvvririrnces 500,000 | ..cooovrrirns 500,000 | ..cvevrirrerrerrrins | e | e | s | 000 3.669 [ 3.669 |JJ.oire | orveenn8,204 | e 18,345 | 07/10/2018. | 07/20/2028.
904764  BC 0 |UNILEVER CAPITAL CORP........cccomiremiimerinerieesensssesessssssssssenssssesssssns | reeens ....247,555 |...115.824 ..250,000 ....248,078 229 | oo | e | 0003500 | i 3.622 |MS...... .8,750 | 09/04/2018. | 03/22/2028.
91324P  DJ 8 |UNITEDHEALTH GROUP INC.......coovtiiriiiciiriersrissierssieiesssssesenisssnnss | ceseees ....150,492 |...107.916 ..150,000 ....150,280 (108) [ v | eerveererineivsnnniens | 000e3.500 | i, 3420 |JD....... 5,250 | 12/21/2018. | 06/15/2023.
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1 2 Codes 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
4 5 8 9 14 15 16 17 18 19 20 22
F
0 Current Year's
r Other-Than- | Total Foreign Stated
ei Rate Used Current Year's | Temporary Exchange Admitted Contractual
g to Obtain Book/Adjusted (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description n Actual Cost Fair Value Fair Value Par Value Carrying Value Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
91324P DK 5 |UNITEDHEALTH GROUP INC.......cccovvvriernrinrirnnisieirnienns ....100,350 |...118.897 ....100,283 (<7 ) IO USROS VO 3.850 |...... 3.806 |JD....... .3,850 | 09/26/2018. | 06/15/2028.
92826C AD 4 |VISAINC ...133,175 | ...112.185 ...132,054 (1,121) | oo | e | s 3.150 |...... 1.890 |JD....... v 3,938 | 03/16/2020. | 12/14/2025.
931142 CB 7 |WALMARTINC....cocooririrrirrrinrircrines ...145.601 (1,094) | oo | e | s 5.250 |...... 4212 [MS...... | v 3,500 | e 10,500 | 04/23/2014. | 09/01/2035.
976826  BM 8 | WISCONSIN POWER AND LIGHT CO. ..112.361 26 | s [ 3.000 |...... 3.034 06/17/2019. | 07/01/2029.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ XXX .10,750,000 (1,546) 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
06035R AR 7 |BANK 2018-BNK14 A3 - CMBS. ...201,991 |...116.716 ..200,000 (210) | cevvrererrerieens | e [ 0000 3.968 [ oone 3.855 09/18/2018. | 09/17/2060.
065403 BB 2 |BANK 2019-BNK17 A3 - CMBS. . ...252,499 |...113.668 ..250,000 | .... (263) | cvvvveereinerienes [ e [ 000 3,456 [ 3.342 03/21/2019. | 04/17/2052.
06540T AC 4 |BANK 2018-BNK11 A2 - CMBS........ocooiriririeriereeereninerieneesesseessnissenins | ceevee | oo | aeernreeon A1 1AFE. s | oo 403,999 |..114.195 | ...ccceeer.n 456,780 | ooorirnrnns 400,000 | ..cooovernnens 402,858 (394) | covovevererieens [ e [ 3784 [ 3.668 04/13/2018. | 03/17/2061.
08162B BD 3 |BMARK 2019-B11 A4 - CMBS ...252,498 |...113.752 ..250,000 ....252,057 (B0B) | evveeernerrcrrrenes [ eerenerinerierineens [ 000 3.280 [ oanee 3.153 05/22/2019. | 05/17/2052.
17291D AD 5 |CGCMT 2018-C5 A4 - CMBS ...205,991 |...118.664 ..200,000 | .... ....204,618 (560) | cvvvvvevrrererienns | evrinriveriveriinenns [ 4228 [ 3.880 06/07/2018. | 06/12/2051.
17325G AD 8 |CGCMT 2016-C3 Ad - CMBS.......oconvremrrerrerineernerisnnnsensensseessensssssnenes | seevnee | oo | evvnerinedt | TAFE i | v 191,813 | A11417 | 222,835 | 200,000 | ..covvrrerirnns 193,891 891 | oo | e | e 3154 | 3.747 08/08/2018. | 11/18/2049.
17326F  AD 9 | CGCMT 2017-C4 A4 - CMBS.......ovvriiieiriiniieeieeie e 98,215 |...113.683 ..100,000 98,603 167 | o [ [ 34T [l 3.718 08/10/2018. | 10/17/2050.
23305Y AD 1 |DBUBS 2011-LC3 A4 - CMBS N ...129,104 |...100.437 . 127,834 | ... ...127,761 (140) | covvevrererieens [ v [ 4881 [ 4.429 08/11/2011. | 08/12/2044.
36250S  AE 9 | GSMS 2018-GS10 A5 - CMBS.......ovveeernrirerieeiseenerississssensssessessnsins | ceneee | oo | seernerean A1 1AFE s | v 514,983 |..117.278 | ......c..........586,392 | ..ccoorvirrnnce. 500,000 | ..covvrrrrrns 511,674 (1,408) | cvvovercereeireins | ceverereneerieninneins | 4155 | s 3.806 07/18/2018. | 07/12/2051.
46591A AZ 8 |JPMDB 2018-C8 A3 - CMBS, ...504,998 |...115.629 (TA1) | oo e [0 3.944 | L 3.816 05/23/2018. | 06/16/2051.
92936C AJ 8 |WFRBS2011-C4 A4-CMBS........... ...757,479 |...100.569 (1,543) | oo | e | 008902 | e 4.787 07/21/2011. | 06/17/2044.
95000M BP 5 |WFCM 2016-C36 A4 - CMBS ...108.560 (841) | cvvvrvereireriienes e [ 2000 3.085 | e 2,721 10/21/2016. | 11/18/2059.
95001 AW 7 |WFCM 2018-C44 A4 - CMBS ...116.035 (283) | cvvvveererierieens [ v [ 00 3.948 | i 3.823 04/30/2018. | 05/17/2051.
95001R AW 9 |WFCM 2018-C48 A4 - CMBS ..117.545 (726) | oo | e [0 037 [ 3.906 12/07/2018. | 01/17/2052.
95001W  BA 5 |WFCM 2019-C49 A4 - CMBS ...115.503 (788) | oo [ [ 00003760 [ e 3.643 02/21/2019. | 03/15/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities XXX (7,141) 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
1404IN  FU 0 [COMET 2019-2 A - ABS ...102.427 16 [ s [ e [ 1720 |, 1.735 08/28/2019. | 08/15/2024.
14312Q  AD 8 |CARMX 2016-4 A4 - ABS ...100.077 0 | oereeeneeineines [ [ 01,600 | e 1.606 10/19/2016. | 06/15/2022.
17305E  GM 1 |CCCIT 2018-A3 A3 - ABS... ..107.222 (15) 3.305 06/13/2018. | 05/23/2025.
34528Q FZ 2 |FORDF 2018-1 A2 - ABS......ccconvvrrvverennne 100073 | oviiien250,184 | oiie00:250,000 | vviirer0i250,000 | oo | e | e | | 000439 [ 0.446 03/13/2018. | 05/15/2023.
34528Q GD 0 |FORDF 2018-2 A= ABS......ooviiiiiiireiiesiineiiss st sssssssnns ...106.005 9 | oo e [ 003170 | 3.195 03/13/2018. | 03/15/2025.
82652K AA 2 [SRFC 171 A-RMBS ..101.772 (1) ] covreeeremrrveenee | e | 0002910 | e 2.932 03/13/2017. | 03/20/2034.
82653E  AA 5 |SRFC 2019-1 A- RMBS ...103.674 (0) ] covereeernnninnis [ | 0000003200 1o 3.222 03/12/2019. | 01/22/2036.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities, 1,011,457 XXX 1,011,523 10 0 XXX XXX
3899999. Total - Industrial & Miscellaneous (UNaffiliated). ... ssssnsenens | eossesenes 16,998,311 XXX | s 18,879,073 | .o 16,914,494 | ........... 16,970,883 (8,677) 0 XXX XXX
Totals
7699999. Total - Issuer Obligations........c.ooweeressrenirnsrennes 25,303,817 XXX | s 26,718,661 | ...cce... 23,985,000 | .......... 24,589,098 (125,431) 0 0 XXX XXX XXX | s 251,764 818,759 XXX
7799999. Total - Residential Mortgage-Backed SECUNHIES. .........iiiiieiiiiiireiisesi s 6,234,185 XXX | 6,457,110 | .............. 6,024,904 | ........... 6,220,479 0 (1,078) 0 0 XXX XXX XXX | o 16,761 174,411 XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ...t snesnnses | cereesssnees 5,210,780 XXX ....5,806,662 ...5,152,834 5,187,675 (7,141) 0 0 XXX XXX XXX 17,004 XXX
7999999. Total - Other Loan-Backed and Structured SECUMtES. .......c.rrerrrnriieriissiseriississieenes 1,011,457 XXX | . ...1,048,028 | ... ..1,011,660 | oo 1,011,523 10 0 0 XXX XXX XXX | oo 1,438 XXX
8399999, Grand TOtal - BONGS..........cuuuiveurirreriesmiieiii ittt | eresacees 37,760,239 XXX | 40,030,461 | ............ 36,174,398 | .......... 37,008,775 (133,640) 0 0 XXX XXX XXX | e 286,967 XXX
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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 17 18 19 20 21 22
NAIC
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1B s 2,397,852 1C e 3,818,101 1D ... 3,478,190 1E ... 4,009,802 1F s 3,789,897 1G ....2,153,352
2A .. 28 . 1,077,291 2C ..
3A . 3B . 3C .
4B 0 AC 0
5B e 0 LSO 0
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVo
g| Number of Par Value | Rate per | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Administra- Date
CUSIP Identification Description Code | n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./AC.V. tive Symbol | Acquired
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A s 0 1B s 1C s 0 D s 0 1B 0 TF s 16 s 0
2A ) 0 2B 2C 0
BA 0 3B 3C 0
AA ) 0 4B 4C 0
BA e 0 5B e 5C e 0
B s 0
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cl3a

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
001055 10 2 | AFLAC ORD.....ovurieirrieimniisessseesessss s ssssssse st sssss st sessssssssssssssssssesssnsnss. | osesens [0 124.000 | ..o 5,614 | 44 470 5,514 139 (1,045) [ oo | s (1,045) | ........ 10/09/2018. | ..o
00123Q 10 4 |AGNC INVESTMENT REIT ORD.....cooiiumririiriieireiiesiiesissssssissessssssesssensssessessssssnss | coeeens ..106.000 | .ccoovviiviiennn 1,654 | i 15.600 1,654 170 03/19/2019.
00130H 10 5 | THE AES CORPORATION.......ctvuuirirrirririeinrieseiiesiesiees s sssesssessenssssssssssssssens | vereeens v | e 137.000 | 3,220 | 23.500 3,220 59 04/17/2020.
00206R 10 2 [ AT&T ORD...oiviuiireireeirisersessesesees ittt | ceseens [V 1,287.000 | ..ccoorverne. 37,014 | e 28.760 | .ooovvveiireninns 37,014 2,570 04/17/2020.
002824 10 0 |ABBOTT LABORATORIES ORD......ooviiririiiiereiinirirsierssssesesssisssessssssnsssssesssssessenss | sevenens 400 .| 05/29/1992.
00287Y 10 9 [ABBVIE ORD......cooiermeimeimrieiiiseiesseisesssssssessesssss s sssssssssssesssesssssssssssssssssssesssnsess. | aeveees 1,274 .| 10/09/2018.
003654 10 O | ABIOMED ORD.......ccoouiimiimiimiiserinesisesissessssissessesssessssees s esssesssessss s ssssssesssnnss | eneins 8.000 10/09/2018.
004225 10 8 | ACADIA PHARMACEUTICALS ORD........ccvruuemmiimerierirereseesssesessssesssesesseesssssssssesssene | coveeen 23.000 10/20/2020.
00434H 10 8 | ACCELERON PHARMA ORD.......cstuuuiiuriieirsineiserissesnessssssssessessssssesssesssssisssssssssans | soeeens 9.000 12/15/2020.
00507V 10 9 |ACTIVISION BLIZZARD ORD......ccovurirriniiirrirerissieeesssisssssssssssssssesssssessesssssssssessnss | onssens R R 150.000 | coovevvrercrcenne 13,928 | ...... 92.850 | .o 13,928 62 06/28/2019.
00724F 10 1 | ADOBE ORD......cooouirimiirrimeinesiessesesessssssssse sttt sssesssssssenins | seseiens [0 [ 84.000 | .ooovvvrrrirennns 42,010 |..... 500.120 | .ooovvercirnrnnnn 42,010 ..14,306 14,306 |....... 10/09/2018.
00751Y 10 6 |ADVANCE AUTO PARTS ORD.......covumiiiiiinriiiiiisiisiiiissiiesiesisssissssssssesssesssssasnssens | coviens 14.000 2,205 |..... 157.510 2,205 11 (37) (K74 s 10/09/2018.
00766T 10 O | AECOM ORD.....coomivimririimiiieeienisesesseessssssssssesssessssesssssessssesssesssssssssssssssesssesssesssssses. | covesens 32.000 1,593 | ... 49.780 1,593 12/16/2019.
007903 10 7 | ADVANCED MICRO DEVICES ORD.......evuuirmrireererinnerieniesiseessesssssssessesssssesssssssesns | seneens [0 208.000 | ..oovveirrinnes 19,076 | ...... 91.710 | e 19,076 07/16/2020.
00846U 10 1 |AGILENT TECHNOLOGIES ORD........ccoimrriirirrimiieriniriesisesessesssssessssessenesssesssssssssines | vereeens . 62.000 7,346 |..... 118.490 7,346 45 10/09/2018.
00847X 10 4 |AGIOS PHARMACEUTICALS ORD.........ccvtrumirmerirerireesenssssssessesssesesssesssssssssesssessssess. | sevenens 11.000 A7 | . 43.330 | oo 477 12/16/2019.
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD.......coevetererieirirrirerssiseesesisisssesiesssssssensnnee | sevenene R I 43.000 | .o 11,748 |..... 273.220 | .o, 11,748 223 10/09/2018.
00971T 10 1 | AKAMAI TECHNOLOGIES ORD.........cotvuurmmeririreimeessessessenssesesesssssssessesssessssssssssens | sovesens 32.000 3,360 |..... 104.990 3,360 10/09/2018.
011659 10 9 | ALASKA AIR GROUP ORD.......ccomirimiimririineisseesessesssesesssssssssssssssssessssesssssssssssssseses | seseenns 24.000 1,248 | ... 52.000 1,248 9 06/28/2019.
012653 10 1 | ALBEMARLE ORD.......octimiiiiiirinriiiiesiinesiesiesessssssssessessesesssssssssssssesssesessssesnsens | coveeen 21.000 3,008 |..... 147.520 3,098 32 10/09/2018.
015271 10 9 |ALEXANDRIA REAL ESTATE EQ REIT ORD . RSN IO . 20.000 3,564 |..... 178.220 3,564 84 10/09/2018.
015351 10 9 |ALEXION PHARMACEUTICALS ORD.......ccvttrirrriiirieinieisnniessesssiessessssiessesssssssssssonss | veveeees 42.000 6,562 |..... 156.240 6,562 10/09/2018.
016255 10 1 |ALIGN TECHNOLOGY ORD. 15.000 8,016 |..... 534.380 8,016 .1 10/09/2018.
017175 10 0 |ALLEGHANY ORD et | e 3.000 1,811 |..... 603.690 1,811 45 08/14/2019.
018581 10 8 | ALLIANCE DATA SYSTEMS ORD......ovvvmmririiirireririiimeienssiesssensssssssssssssessessesssnsses | coveves 7.000 519 | ... 74.100 519 9 08/08/2018.
018802 10 8 |ALLIANT ENERGY ORD... 47.000 2,420 | ...... 51.480 2,420 71 08/14/2019.
020002 10 1 | ALLSTATE ORD.....oooirirrrirmrenmesissssssssssssssssssssssssssssssssssssssssssssssssssesssssnnns. | voveeens 66.000 7,255 |..... 109.930 7,255 140 10/09/2018.
02005N 10 0 |ALLY FINANCIAL ORD.....cotvumrrmmrirririesreisiriesiesseesssessssssessesssesssesssssssssssesssesssenss | soneeens 81.000 2,888 | ... 35.660 2,888 62 10/09/2018.
02043Q 10 7 |ALNYLAM PHARMACEUTICALS OROD.... 19.000 2,469 |..... 129.970 2,469 . 03/19/2019.
02079K 10 7 |ALPHABET CL C ORD [0 [ 51.000 | .coovererrirennne 89,346 |..1,751.880 | ....ccovrrrvrrrnn 89,346 ..21,158 21,158 |........ 10/15/2019.
02079K 30 5 |ALPHABET CL A ORD.....ccomirimirierirerireesesissise s essessss s ssssssssenssssssssssssssnsssenes | aevenens [0 [ 52.000 | .coorverrrirennne 91,137 |..1,752.640 | ....coovrrrvrrrne 91,137 ..21,688 21,688 |........ 04/17/2020.
02156B 10 3 |ALTERYX CLA ORD......ceiiriieiiiieiinrisissisisssssiessessssesessssssssssesssssssssesssssssssessssssssss | onssns 9.000 1,096 |..... 121.790 1,096 195 195 |....... 08/14/2019.
02156K 10 3 |ALTICE USA CL A ORD.....ccoouvireerrinirieriesieeeseessssssessesssessssessssssssssssesssessssenssssssssssns | seveens 65.000 2,462 | ... 37.870 2,462 684 684 | ... 06/28/2019.
022098 10 3 |ALTRIA GROUP ORD........ccoiimiiiciiiiiiiniisiiesiesissssssisiiesss s sssssssssisessssssessssnies | soviens .. 12,915 1,065 (2,807) [ oo | s (2,807) 08/14/2019.
023135 10 6 | AMAZON COM ORD......ciimmrimiririrerirriseisssieesiesiesessesssssssessesssessssssssssssssesssnsssenss | coveiens ..237,756 101,390 | oo | e 101,390 | oo 04/17/2020.
023608 10 2 | AMEREN ORD......ccouuiiumiiieirenineiseiseissesssessses s ss st ssssssssssssssessssessssssssssnns | eseins 3,669 94 59 | o | e L1 I 10/09/2018.
02376R 10 2 | AMERICAN AIRLINES GROUP ORD..........cccmmriirierirrireninisniieriessiessensssssssesseesseens | coreeens 80.000 1,262 | ... 15.770 1,262 8 (1,033) | oo | s (1,033) | ........ 10/09/2018.
024835 10 0 |AMERICAN CAMPUS COMM REIT ORD SO IO 28.000 1,198 | ... 42.770 1,198 (X T N B (119) (119) | cevvvvee 10/15/2019.
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
025537 10 1 | AMERICAN ELECTRIC POWER ORD.........ccocosiiirmiiiireiiiiieisieisesssesssssessessssssnsessnns | sevenens 96.000 7,99 | ... 83.290 7,996 273 (1,077) | o [ e (1,077) | cooove. 10/09/2018. | ..o
025816 10 9 | AMERICAN EXPRESS ORD........ccoirumriuimierierireisessssssessesssesssesssssssesssesssesssssessssans | soveses [0 115.000 | wvvecrrrcrinns 13,905 |..... 120.910 | oo 13,905 198 | oooererierieees [ v (412) (412) ] ...one. 10/09/2018. | ..o
025932 10 4 | AMERICAN FINANCIAL GROUP ORD.......cocuurimmiimiereiieeinsisessssssssssesssseesssssssssesssess | soseens 14.000 1,227 | ... 87.620 1,227 B4 | oo | s (308) (308) 04/22/2019.
02665T 30 6 |AMERICAN HOMES 4 RENT CL A REIT ORD... SO O 54.000 1,620 | ... 30.000 1,620 10/20/2020.
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD........ovveriermriairmeriesiseesssnsssisessessssssenss | eveenn [0 172.000 | .ooovieiiris 6,512 | ...... 37.860 6,512 220 10/09/2018.
03027X 10 0 |AMERICAN TOWER REIT.....cciiiiiiiiiiniieiesisisissiessssssiessssssssesssssssssssesssssssssesssssns | onssns R 84.000 | .o 18,855 |..... 224460 | ..o 18,855 364 10/09/2018.
030420 10 3 |AMERICAN WATER WORKS ORD..........ceevuurvmmrimrimiesriasessessessesesssssssssssssessesssenss | soveees 34.000 5218 |..... 153.470 5,218 73 10/09/2018.
03064D 10 8 |AMERICOLD REALTY ORD........cociiiiiiiiniiniiiciiesiseissisisssesissssssssssisssssssssssenes. | sonenens 42.000 1,568 | ... 37.330 1,568 10/20/2020.
03073 10 5 |AMERISOURCEBERGEN ORD 31.000 3,031 | ...... 97.760 3,031 53 10/09/2018.
03076C 10 6 |AMERIPRISE FINANCE ORD... 27.000 5,247 |..... 194.330 5,247 110 10/09/2018.
031100 10 0 |AMETEK ORD.....ovuiiiriireiriiserississsissssssssiessessseesssssssssssesssssssssesssssssssesssssssesssessanss | seenens 45.000 5442 | ... 120.940 5,442 32 10/09/2018.
031162 10 0 | AMGEN ORD....coouieimiiriiieieiiesisesiseesesssessse st sssss st sssssssssssesssessssssssnsns. | eseeens [0 105.000 | weovvrrvrcrinen 24,142 | ... 229.920 | ..oovvovrirrine 24,142 672 04/22/2019.
032095 10 1 |AMPHENOL CL A ORD....ccooooumirirmmriimiiireiinssisseisesessessssssssssssssessssessssssssssssinnns | ceseeens 57.000 7,454 |..... 130.770 7,454 57 10/09/2018.
032654 10 5 | ANALOG DEVICES ORD........cevuuiuimririrmrireriienisenissesessessssesssesssesssssssssssessesssessssssses. | coveeens [V [T 71.000 | oo 10,489 |..... 147.730 176 10/09/2018.
03272L 10 8 | ANAPLAN ORD......ccouiimiumiimeneseesesiseisesssssse st sssssssssss st ssssssessssnss. | eseenns 27.000 1,940 | ... 71.850 10/20/2020.
035710 40 9 |ANNALY CAPITAL MANAGEMENT REIT ORD [SSSTRTTURSTORPIRRITSTONTEN IOPOPOON 246.000 2,079 | ... 8.450 231 10/09/2018.
03662Q 10 5 [ANSYS ORD.....cviiurirriremneisisiesiesseeesssssssse st ssssssnsenes | cesenens 17.000 6,185 |..... 363.800 10/09/2018.
036752 10 3 | ANTHEM ORD......oiiumiiriieiiieiieiisesiseisseisssise sttt ssesssssins | eneinns v | s 42.000 | .oooviiriniinnns 13,486 |..... 321.090 | oo 13,486 160 10/09/2018.
037411 10 5 | APACHE ORD......otvimiiuiieiiieeieesse s essessessesssssssss st ssssssssssessesssssssssses | evesens 73.000 1,035 | ... 14.180 1,035 24 10/09/2018.
03748R 74 7 |APARTMENT INVST MGT CL A REIT ORD......cccosvurrirrirnrinns IO I 29.000 153 5.271 153 | e 1,763 | oo 1,101 11/13/2020.
03750L 10 9 |APARTMENT INCOME REIT ORD.......csvvirririiiiminrierirerinsesssiesssisessesesesssssssssesssens | coveeen 29.000 1,114 | ... 38.410 1,114 .. | 12/15/2020.
03768E 10 5 |APOLLO GLOBAL MANAGEMENT CL A ORD. ceeverennnes [ e 35.000 1,714 | ... 48.980 1,714 .. [ 12/15/2020.
037833 10 0 |APPLE ORD [0 I . . 371,532 | ... 2,261 .. | 08/14/2019.
038222 10 5 |APPLIED MATERIAL ORD 140 .1 10/09/2018.
038520 10 6 |ARAMARKORD..... 22 06/28/2019.
039483 10 2 | ARCHER DANIELS MIDLAND ORD.......covuivirrirremninirienireressesssssssssesisesessssssssssssenes | ooveene oo | veverneeens 108.000 156 10/09/2018.
040413 10 6 |ARISTANETWORKS ORD... 12.000 .| 10/09/2018.
042735 10 0 |ARROW ELECTRONICS ORD. 17.000 06/28/2019.
045327 10 3 | ASPEN TECHNOLOGY ORD.......cvurrermemmrrmnirierirereseessssisessesssesssessesssssssesssesssesssenses | coveeens 13.000 04/22/2019.
049560 10 5 |ATMOS ENERGY ORD 21.000 49 10/09/2018.
052769 10 6 |AUTODESK ORD [0 [ 42.000 | ..oovvorrieinines 12,824 |..... 305.340 | ..o 12,824 10/09/2018.
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.......ccoirmmrireernimeimerssssesesesseessssssesssssssnsssenes | soseeen [V [ 71.000 | oo 12,510 |..... 176.200 | oo, 12,510 258 10/09/2018.
053332 10 2 |AUTOZONE ORD.....comiiiiiirrireiriesssisssissssesssss s ssssssesssesssssssssssssssssssessssssssssssssns | sensinns 5.000 5,927 |..1,185.440 5,927 10/09/2018.
05338G 10 6 |AVALARA ORD......cootriuiimrireeiseiseeisesse st sssessssesssssssssns | soneeens 16.000 2,638 |..... 164.890 2,638 07/16/2020.
053484 10 1 |AVALONBAY COMMUNITIES REIT ORD 26.000 4171 |..... 160.430 4,171 164 10/09/2018.
05352A 10 0 |AVANTOR ORD 84.000 2,365 | ... 28.150 2,365 07/16/2020.
053611 10 9 | AVERY DENNISON ORD......ccovruurirmriiirerieieinesseessseisessssssssssesssessssssssssssssssssessssssss | seseenns 17.000 2,637 |..... 155.110 2,637 40 06/28/2019. | .oovvvreirinee
05464C 10 1 |AXON ENTERPRISE ORD.......cvvumiririrriiiiiiiiiiesiesiessesisssisesssesssessesssssssssssessssens | soreeens 11.000 1,348 |..... 122.530 1,348 10/20/2020. | ...cvoevirrirnns
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05605H 10 0 |BWX TECHNOLOGIES ORD.......cccooiiriireiiiiniriiinsiresisisessssesssssssessessssssesssssssssssenens | vevseses 20.000 1,206 | ...... 60.280 1,206 (41) ()] . 12/15/2020. | .oovovevienne
05722G 10 0 |BAKER HUGHES CL A ORD.......ccoouiimimmiimiiieniseissesssssssssessesssssesssssssssessesssssessnses. | weneeens [0 RZX0[V[V I R 2,79 | ... 20.850 2,79 87 04/17/2020. | .oovvvnvvririnee
058498 10 6 | BALL ORD......oiiuuieuiieiiieiieeie st essssinnins | eneins 66.000 6,150 | ...... 93.180 6,150 40 10/09/2018.
060505 10 4 | BANK OF AMERICA ORD.......cevuivimrimieririiiiesienissesseissssessessesssssssssssssssessessssnss. | coveeen [V 1,395.000 972 04/17/2020.
064058 10 0 | BANK OF NEW YORK MELLON ORD.......cvuuiummrirerireerninneiserseseseessenssssssessssssnsssenss | soseeens 80.000 99 10/09/2018.
06417N 10 3 | BANK OZK ORD......coiirmiirriiicirerisissisiessssse s essssssssssssssessssssessessssssesssssssssssessnns | nessses 24.000 26 03/19/2019.
071813 10 9 |BAXTER INTERNATIONAL ORD......ooivimiririermeieimeriserisseseesssissessesssesssessssessssssssssnns | soveeens 81.000 6,499 . . . . 75 10/01/1990.
075887 10 9 | BECTON DICKINSON ORD.........ccovreurirmrimiimeesesnassesseessseesssssessessesssesesssssssssssssnns | soseens [0 U 44.000 | oo 11,010 |..... 250.220 | ..ovvvoriierinns 11,010 | oo 11,022 | oo 141 10/09/2018.
084423 10 2 |WRBERKLEY ORD......ccoomirimririemeieirieniesissessssssssessesssesssessssssessesssesssensssssssnsnns | covesens 29.000 1,926 | ... 66.420 1,926 14 08/14/2019.
084670 70 2 |BERKSHIRE HATHWAY CL B ORD......cotvimiiriereieiienieeenessseiseisessssssssessesissessnsns | eseens [0 304.000 | ..ooveoeirerinnns 70,488 |..... 231.870 | oo 70,488 04/17/2020.
08579W 10 3 |BERRY GLOBAL GROUP ORD........ccovvuriririiiriiriierssisisesssssessssssssssssesssssssssessssssssss | vonnsne 28.000 1,573 | ... 56.190 1,573 12/15/2020.
086516 10 1 | BEST BUY ORD....cocouiriuiimiieriieereniseise s ssessssissssssssssssesssesssssssssssssssesssessssssss. | oseeens 46.000 4,590 | ... 99.790 4,590 99 10/09/2018.
08862E 10 9 |BEYOND MEAT ORD.......ccostiiiiniricriiiiinnisiie s sssssssssissssssssnns | coviens 10.000 1,250 |..... 125.000 | wevvvverrrriinens 1,250 04/17/2020.
090043 10 0 |BILL COM HOLDINGS ORD.......ccotvuuirmmrirremeineseeriesiseseseesssssesssssesssesessessssssssssesssens | coveeens 12.000 1,638 |..... 136.500 1,638 10/20/2020.
090572 20 7 |BIO RAD LABORATORIES CL A ORD........ccomiuurireimeinerinsrissessessesessesssssssssessssssssess | eseens 5.000 2,915 |..... 582.940 2,915 (43) (43) [ ... 12/15/2020.
09061G 10 1 | BIOMARIN PHARMACEUTICAL ORD........coovuieimiieiiierieriiesisissisessessiessensssseseniens | vereeens 34.000 2,981 | ...... 87.690 2,981 107 107 | oo 10/09/2018.
09062X 10 3 |BIOGEN ORD......couvirirmriaiririesieseseeissssessesssessssessssssessessssssssessssssssssssssssssesssnnsns. | seveees 33.000 8,080 |..... 244.860 8,080 | .voverrrirrirnnne TATT | o (1,712) [ o | s (1,712) | cooove 08/14/2019.
09073M 10 4 |BIO TECHNE ORD....cooviviiiiiiiiiiiniiniiciiesi i sssssssssisssiens | ovviens 8.000 < ORI PR 76 .. | 12/15/2020.
09247X 10 1 |BLACKROCK ORD.......cctemmrimirimrireeseesseisssssessessseesssssssssessesssessssssssssssssssssssssssenes. | seveees [0 [ 24.000 348 | oo | e 5,252 | covoereerireriiees | e 5,252 .. [ 12/18/2018.
09609G 10 0 |BLUEBIRD BIO ORD........ccotiuuriimiimiimeisrissiseesseeisseesssissssssessessssessssssssssssssesssnssssssins. | seeeens 11.000 476 | ...... 43.270 A76 | o 1,723 | o | cevneinesiessinssienes | e | s (489) (489)| ........ 03/19/2019.
097023 10 5 |BOEING ORD.....ccoomiiiriirririiniiiiiiesiesissesssiesisessenessessssssssessessssessssssssssssssnsssens | coveeen 173 (8,814) 04/17/2020.
09857L 10 8 | BOOKING HOLDINGS ORD.........cctreurvmmerimnimeenersasessessesssssssssssssssssssesssessssessssssssssns | soseeens . . e ATB18 | e TATB0 | s [ | e | s 1,388 | oo . 12/18/2018.
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD.......ccovvriireriiireernrieirnninenes 27.000 2,354 | ... 87.180 2,354 33 433 433 |........ 04/22/2019.
099724 10 6 |BORGWARNER ORD... . 62.000 2,396 | ... 38.640 2,396 A2 [ e | e (294) 02/10/2016.
100557 10 7 |BOSTON BEER CL A ORD.......ccooevemrrmrrrerirrireenns 2.000 1,989 |..... 994.290 1,989 133 133 | 12/15/2020.
101121 10 1 |BOSTON PROPERTIES REIT ORD. 29.000 2,741 | ...... 94.530 2,741 114 (1,257) [ oo | e (1,257) | ........ 10/09/2018.
101137 10 7 |BOSTON SCIENTIFIC ORD.. . 267.000 9,599 35.950 9,599 (VY43 | R (2,475)|. 10/09/2018.
109194 10 0 [BRIGHT HORIZONS FAMILY SOLUTIONS ORD.......c.ceermrmiimerrinrsirneierssieesessssesnsnens | onnies 12.000 2,076 |..... 172.990 2,076 620 620 |....... 04/17/2020.
10922N 10 3 | BRIGHTHOUSE FINANCIAL ORD........ccoevuimieimrimeemmerineisieesenssseseesesssesssensssssssssesssens | coveeens (48) (48) ] ........ 06/15/2018.
110122 10 8 |BRISTOL MYERS SQUIBB ORD.. Y772 RO BN (866) (866) | . 11/20/2019.
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD . [SSTOURRRO IO 59.000 34 | | e (299) (299) | ....... 06/28/2019.
11133T 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD....... SOOI DO 22.000 3,370 |..... 153.200 3,370 48 653 653 10/09/2018.
11135F 10 1 | BROADCOM ORD......coiriiiririinirnissiesisiseesesssissses s sssesssssssssessssssssssssessasssessessane | nesseses [ N 71.000 | oo 31,087 |..... 437.850 | .o 31,087 948 | e | e 8,650 | .o | e 8,650 | ..o 10/09/2018.
115236 10 1 |BROWN & BROWN ORD......coviviieimrimeimrieisiesiesissesesssssssessenssssssssssssssssssesssesssssssas | seveens 47.000 2,228 | ...... 47.410 2,228 16 373 373 | 08/14/2019.
115637 20 9 |BROWN FORMAN CL B ORD.......cooiviimriimeiirieiisessisessissssesssssssssssssssssssssssssnnnnes. | avvenes 25.000 1,986 | ... 79.430 1,986 17 296 10/09/2018.
122017 10 6 |BURLINGTON STORES ORD.. s | e 13.000 3,400 |..... 261.550 3,400 436 12/18/2018.
12503M 10 8 |CBOE GLOBAL MARKETS ORD........cciiumimmriueirensnreseesssssssssesssesssssesssssssssssssessssssss. | aevsees 21.000 1,955 | ... 93.100 1,955 33 | e | s (563) 10/09/2018.
12504L 10 9 |CBRE GROUP CL A ORD.......cootiiuiiiiiirierinisreissiesssiesiesssssssssssssssesiessesssssssssiens | seveens . 62.000 3,889 | ... 62.720 3,889 89 10/09/2018.
12508E 10 1 | CDK GLOBAL ORD.......ccourimiimmrimriseniessssesssesseesssessenssesesssesssssssssssssesssssessssssssssssssess. | soneeens 25.000 1,296 | ... 51.830 1,296 15 (71) 12/16/2019.
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12514G 10 8 [CDW ORD....cooiveiiereieiesieiesisiesssiessssssin 29.000 3,822 |..... 131.790 A5 | i | s (320) [ ovvrreeiirrniiens | errvereerrinnereenne(320) | oo | 10009/2018. | o
125269 10 0 |CF INDUSTRIES HOLDINGS ORD 45.000 1,742 | ... 38.710 B4 | oo | e (40B) | .oveoovveerrrenes [ e (406) | e
12541W 20 9 |CH ROBINSON WORLDWIDE ORD 26.000 2,441 | ... 93.870 40 407
125523 10 0 [CIGNA ORD......vimieiiiiiiieririseissiessie st ssssssensssnessnssns | sevenene | oe | cesvererieend 62.000 | ..ooorerrierianes 12,907 |..... 208.180 2 365
12572Q 10 5 |CME GROUP CL A ORD........cvuuiimiinirierineeiseesesssessessesessesssssssssssesssessssessssssssssssssns | sevsness | ee | sevesnessens 55.000 | .oovoeerrrirennne 10,013 |..... 182.050 325 (1,027) [ oo | e (1,027) | e
125896 10 0 |CMS ENERGY ORD 88 (99) | cvvevvrrerenrirenne [ evvnrrinerinenrene(99) [ v
126408 10 3 |CSXORD.............. T | s [ s 1,984 | s [ e 1,984
126650 10 0 [CVS HEALTH ORD......coooiiimiieiiciinsiieiieeieiseesesss st ssssessseees 438 (1,312)
12685 10 5 |CABLE ONE ORD.......ceooririrrirrererieerinerieniseneneenns X T4 | e | e T e
127097 10 3 |CABOT OIL & GAS ORD 84.000 1,368 | ... 16.280 34 (95)
127387 10 8 |CADENCE DESIGN SYSTEMS ORD 54.000 7,367 |..... 136.430 | oo 1,307 | 2,231 | s [ e | e | e 3,622 | oo | e 3,622
133131 10 2 |CAMDEN PROPERTY REIT ORD 19.000 1,898 | ... 99.920 (ST ORI [0 ) [T PRI k 4 SO
134429 10 9 |CAMPBELL SOUP ORD 34.000 1,644 | ... 48.350 48 (<1 1 OO IUPUURPOPORPOPOROPOON (< <) l IVOTOON
14040H 10 5 | CAPITAL ONE FINANCIAL ORD 92.000 9,094 | ...... 98.850 92 | o | s (B74) | v [ v (374) [ o
14149Y 10 8 | CARDINAL HEALTH ORD.......cccosivrmrireirerineiinenienes 60.000 3214 | ... 53.560 116 179 | e [ e 179 [
142339 10 0 |CARLISLE COMPANIES ORD. 12.000 1,874 |..... 156.180 25 (68) [ vevervenerierinns [ ererinrirerienienens(68) [ o
143130 10 2 |CARMAX ORD 35.000 3,306 | ...... 94.460 238 [ e | e 238 | e
143658 30 0 | CARNIVAL ORD......ccoooviimiriiiniieiiseiserissisensienes 79.000 1,711 | s 21.660 40 (2,304) [ cooovverrcinnins | cornereriinnnnnn(2,304) | oo
14448C 10 4 | CARRIER GLOBAL ORD.......covvimrimmrinrireennissssessesssessseessssssessesssesssesssssssssssessenss | sovesene [ oo | veverneeens 134.000 | ..ooovverirrirnens 5,053 | ..... 37.710 21 | e | i3, 166 | s | i 3,166
146869 10 2 |CARVANACLAORD.. 8.000 .
147528 10 3 |CASEYS GENERAL STORES ORD.. 8.000 1,429 |..... 178.620 10
148806 10 2 |CATALENT ORD 28.000 2,914 |..... 104.070
149123 10 1 [CATERPILLAR ORD......cvuriiiiiiiririiieissiesiesissiessssssssessesssssssessssssssessesssssssssesssssssssens | sonerens | oee | sveeerensnnes 94.000 | oo 17,110 |..... 182.020 387
150870 10 3 |CELANESE ORD.. 26.000 3,378 |..... 129.940 64
151358 10 1 |CENTENE ORD.... 113 6,783 | ...... 60.030
15189T 10 7 |CENTERPOINT ENERGY ORD.... 96.000 2,077 | ...... 21.640 , 71
156700 10 6 |LUMEN TECHNOLOGIES ORD.......covvomivimrerermrinensensessseesessssssssssesssseesssssssssssssseses | sevnens | one | evvseenes 185.000 | ..oovvrrerrernnens 1,804 | ....... 9.750 | v 1,804 | i 3,892 185
156782 10 4 |CERNER ORD 61.000 4787 | ... 78.480 44
15912K 10 0 | CHANGE HEALTHCARE ORD.. 49.000
159864 10 7 |CHRLSRIVER LABS ORD.... . 10.000
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD B I 26.000
163092 10 9 |CHEGG ORD 25.000
16411R 20 8 |CHENIERE ENERGY ORD... 44.000
166764 10 0 [CHEVRON ORD......coomierrimimrieiiiesiensssisensssssssssesssessssessssssssssessesssssssssssssssssessenes | sesonens | one | eevnerenes 335.000 1,422
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD 4.000
171340 10 2 |CHURCH AND DWIGHT ORD 47.000 45
171779 30 9 |CIENAORD................ 32.000
171798 10 1 |CIMAREX ENERGY ORD.......cvtvmiriirirrirriierinsriesienissesssisssiesieneseeens 20.000 17
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172062 10 1 [CINCINNATI FINANCIAL ORD......ccrirmriiireriiirirnnieissisiesissiesesssissssssssssssessesssssenss. | oesies 30.000 2,621 | ...... 87.370 2,621 | i 2,341 | e 18 T1 | s [ v (533) (533) [ .overee 10/09/2018. | ..o
17275R 10 2 | CISCO SYSTEMS ORD........ccoouvirrererrrimeinerisssieesenssssssessssssssssesssssssssssssssssssssssesess | sovesene oo | veverneeens 692.000 990 (2,221) (2,221) ... 12/16/2019.
172908 10 5 |CINTASORD.... 16.000 56 | o | e 1,350 | i | e 1,350 .| 10/09/2018.
172967 42 4 |CITIGROUP ORD......cvivirrimiiirieiiieniesississeisssisssesssesesssssssesssssesssessssssssssssssssessenes | anvenens | ooe | seveesioes 368.000 751 (6,709) (6,709) 02/10/2016.
174610 10 5 |CITIZENS FINANCIAL GROUP ORD.......ootvuumrimiermerinienerissssessenssssssessssssssssenssssessensas | sevsees 87.000 88 517 517 | 07/16/2020.
177376 10 0 [CITRIX SYSTEMS ORD......coovireriiirirrieisiseesesissisesessssisssessesssssssessssssessessssssssesssessens | onsses 26.000 36 499 499 | ... 10/09/2018.
189054 10 9 | CLOROX ORD.......cuuuieurirriineeisniseessesissssesssessseessssssssssessessssssssssssssssssesssesssssssssnnns. | aeveees 24.000 104 | oo [ s 16T | s [ e 1,161 |.. 10/09/2018.
18915M 10 7 | CLOUDFLARE CL A ORD.......ccoiiiiiiiiiniiiciiesisisiissis s | coviens 18.000 X (96) (96) | . 12/15/2020.
191216 10 0 | COCA-COLA ORD.....ccomivirirririereinirierieseeeesesisssssessesssesssenssssssssssesssessssesssesssssssns | sevenens | oee | eevenerened 620.000 | ..o 34,001 | ...... 54.840 1,017 | s | v (316) (316) | ...ove 12/16/2019.
192422 10 3 | COGNEX ORD......ocvuuiimimmieueisessseeisseesssssssss st sssss s ssesssesssensns | anvsnees 33.000 2,649 | ...... 80.285 73 800 800 |........ 03/19/2019.
192446 10 2 [COGNIZANT TECHNOLOGY SOLUTN CL A ORD......ocovvvrinrirernriseererisisensssemssnsessenes [ oveens | ver | vevevninns 113.000 | .ovoerciiiinnd 9,260 | ...... 81.950 99 10/09/2018.
194162 10 3 | COLGATE PALMOLIVE ORD......covivmrirrereerininiriesieseseessesssssisssssssssessessssssssssssssenss | seveees 242 10/09/2018.
20030N 10 1 [COMCAST CL A ORD......coooiimireiirriieisssisssissssssisessse e sssssssssesssesssssssesssssssesssnss | soneeens X . 670 [ .o | cevverieennn3,528 [ 10/09/2018.
200525 10 3 |COMMERCE BANCSHARES ORD........ccouvuurimrirmieimriniriserisesssenssensssssssesssesssensenssssssns | coveeens 22.000 1,445 | ... 65.700 23 | e e | e | e Y OO 08/14/2019.
205887 10 2 | CONAGRA BRANDS ORD.......couurimrirmeimeinneisesssessesssssissssssssesssessssssssssssssesssssssssens | soseenns 76.000 2,756 | ... 36.260 69 154 | ........ 10/09/2018.
20602D 10 1 [ CONCENTRIX ORD......coiviriemmiieirirerireriiesreiessiiesiesssessessssssssessessssssenssssssssssesssens | cereeens 8.000 790 | ... 98.700 135 | . 10/20/2020.
20605P 10 1 | CONCHO RESOURCES ORD........coocouimmrimirienirsineessssssessesssesssssesssssssssesssessssssssssses. | seveees 40.000 2,334 | ... 58.350 32 (1,189) | oo | e (1,169) | ........ 08/14/2019.
20825C 10 4 | CONOCOPHILLIPS ORD........cvviivirririiiinsiiesiesiisisssissiiesiesssssesnsssssssssesssssssenssns | wovenis | enn | voverinenns 140.000 | cooovvvereriinns 5599 | ... 39.990 237 (3,506) [ ..oovvveeerriris | s (3,506) | ........ 10/15/2019.
209115 10 4 |CONSOLIDATED EDISON ORD........ccoovoererrererinernnas 58.000 4,192 | ..... 72.270 177 (0T R I (1,056) | ........ 10/09/2018.
21036P 10 8 |CONSTELLATION BRANDS CL A ORD 26.000 5,695 |..... 219.050 78 12/18/2018.
216648 40 2 |COOPER ORD 10.000 3,633 |..... 363.320 1 10/09/2018.
217204 10 6 | COPART ORD.....couuiiiiiieineineississssssesssesissessssssssse st sssss s sssessssssssssssssessnens | oseeens 39.000 4,963 |..... 127.250 10/09/2018.
218710 10 3 | CORELOGIC ORD......ccvtirieiiiiiririiierissiennsississssssssssssenssssessesssssssssesssessssssssenssssensies | vervenes | e | seovernnenen 16,000 [ o 1,237 | i 77.320 12/15/2020.
219350 10 5 |CORNING ORD......covvmrirririerrriirierierersesenssssssessesssesssenssssssensessessssessessssssessensss. | vovevene | | verereeenn 198000 | covrviiriviiennnnnnn5,680 | v 36.000 136 .1 10/09/2018.
22052L 10 4 |CORTEVA ORD....cocostiiiiirierierirneerssissisesiessssessssissessssesssssssssssssessssssnssnssssessnssnes | navenene | oo | eevennenns 128000 | coirivirivinnnnnend,879 | i 38.720 66 10/09/2018.
22160K 10 5 |COSTCO WHOLESALE ORD........c.oevurirrrierierirnresseisninerieneneesenississessnensssssensenees | vevinene | ee | eervererenen ?9.0000 | i 29,766 | ..o 376.780 1,007 .| 10/09/2018.
22160N 10 9 |COSTAR GROUP ORD 000 | 8,470 | 924.280 10/09/2018.
222070 20 3 | COTY CLAORD.....cootiiiriiiieeresisisisie s ssstessssssnsssssens | seenens 72.000 505 | ... 7.020 9 03/19/2019.
22266 10 6 |COUPA SOFTWARE ORD 12.000 4,067 |..... 338.910 06/28/2019.
22788C 10 5 |CROWDSTRIKE HOLDINGS CL AOR 24.000 5,084 | ... 211.820 ... | 07/16/2020.
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD.....ccvtvumirierererereeirimesereesnsensesssensnnsnns | sevenene | ee | cevveveriens 80.000 | .ovoevrrrirnnnne 12,735 | ... 159.190 394 ... | 10/09/2018.
228368 10 6 | CROWN HOLDINGS ORD.........oterriuiemmerirerireesenisssisessesssssssessssessesssssssssssensssssssssnns | soseeens 27.000 2,705 |..... 100.200 ... | 12/15/2020.
229663 10 9 | CUBESMART REIT ORD......couiiiiiiiriiiiiseiseieiiesisisessssssessssssssssssessessssssessssssssssssessnns | senenens 38.000 1,277 | ... 33.610 50 81 .| 12/16/2019.
231021 10 6 |CUMMINS ORD 29.000 6,586 |..... 227.100 153 | oo [ s 1,396 | .o 10/09/2018.
231561 10 1 |CURTISS WRIGHT ORD 9.000 1,047 |..... 116.350 (o2 OO PN (221) 10/15/2019.
23283R 10 0 | CYRUSONE REIT ORD....ccouiuuuiimiririrerirriseissssessessesessssssssssessesssesesssssssssssssesssenes | vereeens 21.000 1,536 | ... 73.150 42 162 162 | .o 04/22/2019.
23331A 10 9 [ DR HORTON ORD.....coiiuurirmirmeimeiseesesssessesssssisesssssssessesssssessssssssssssssssssessssssssssns | aeveees 67.000 4618 | ..... 68.920 49 | s | e 1,083 | e [ e 1,083 10/09/2018.
233331 10 7 |DTE ENERGY ORD.....ccouiieiiiiiiiiiieirintiseisssssiesssesessssessssssssessesssssssssssssssesssesssessss. | coveeen 36.000 4,371 |..... 121.410 46 | i [ e (305) (305) 10/09/2018.
23355L 10 6 | DXC TECHNOLOGY ORD.......ccomiurmrimermmrisnsisenssensssesesssssssesssesssssssssssssssesssesssesssssssns. | sosesens 52.000 1,339 | ... 25.750 15 | s | s (616) (616) | ........ 12116/2019. | oo
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235851 10 2 [DANAHER ORD......coiiiiiiiiieiinsiesisisissie s sesssssssesssesssssssessessssssesssnsenss | nevoenes | oo | eonreenns 103.000 | oo 22,880 |..... 222140 | .o 22,880 | oo 10,994 | i 19 T3 | s | e T072 | oo | e 7,072 |, 10/09/2018. | ..o
237194 10 5 | DARDEN RESTAURANTS ORD........ccovtummrimrimnrimrimsenersssessesssesssesssssssssssesssesssessssssas | covesens 23.000 2,740 |..... 119.120 2,740 | e 2,499 | s 27 233 233 | 10/09/2018. | ..o
23804L 10 3 | DATADOG CL A ORD.......coouiimieaiiiniinesiseissssisssise s ssseess s sssssssssenss | eneinns 32.000 3,150 | ...... 98.440 3,150 430 07/16/2020.
23918K 10 8 |DAVITA ORD....oviiiiirrieiiieiiesiieeiesissisesie st siesssesssnnses. | covinens 25.000 2,935 |..... 117.400 2,935 | e TAOT | s [ | e | s 1,089 | s [ e 1,059 [ 06/28/2019.
244199 10 5 | DEERE ORD...oooiieiirrereersiseisessessiessesssssssessssssesssesssssssssssssssssssesssssssssssssssssssnns | consene | eon | oneesonsennsd 46.000 | ..o 12,376 |..... 269.050 | ..oovoncriirins 12,376 140 | oo [ s AA06 | oo | e 4406 | ..o 10/09/2018.
24703L 20 2 |DELL TECHNOLOGIES CL C ORD.......coviiirrrieirimieiserisesesssssesenssssssssssessessssssesssssns | sevenene 46.000 3,371 | ..o 73.290 3,371 598 598 |........ 10/20/2020.
247361 70 2 |DELTA AIRLINES ORD.......ccontrimiviieieimeiserisessesienssesssessssssssssesssesssssssssssssssssssessss | novssene | oo | veverneenns 106.000 | ..oovvvrerrerneens 4,262 | ... 40.210 4,262 43 (1,937) [ oo | s (1,937) | ...ovc. 10/09/2018.
24906P 10 9 |DENTSPLY SIRONA ORD......cosiiiiiieneiieiiseiseesssisssssesssesisesssssssssssssessssesssssssssssnns | seveees 43.000 2,251 52.360 2,251 LA [T IR (182) (182) | ......c. 03/19/2019.
25179M 10 3 | DEVON ENERGY ORD.....ccvtriiimiririrririeisinsriesiesesssssesssssssessessssessesssssssesssnsssnesss | novesens | oo | veverneeens 102.000 | ..oevorcrirrernens 1,613 | ... 15.810 1,613 69 (1,036) (1,036) 04/20/2018.
252131 10 7 | DEXCOM ORD.......ccoiiumimmriirisensseiseesssssssssesssesissssssssssssssssses s sssssssssssssssesssssssassins | sessenns 16.000 5916 |..... 369.720 5,916 | covvverrnereene 1,980 | s [ | e | s 2416 | s 10/09/2018.
25278X 10 9 | DIAMONDBACK ENERGY ORD......ccrvuirriiririnirirnnisiessssesssssssesessssssssssesssssssssesssssns | onssns 33.000 1,597 | ... 48.400 1,597 25 301 301 | . 07/16/2020.
253868 10 3 | DIGITAL REALTY REIT ORD.....ooivimiimeermeeieriessseseseesseisssssesssessssessssssssssessessssssssensas | soseeen 39.000 5441 |..... 139.510 5,441 173 7 71 | 10/09/2018.
254687 10 6 |WALT DISNEY ORD....coviiiiiiiniiiciieninniisiissiisssesisssisssssssssssesssesssssssesssessssssssensss | consiens [ oo | vevereneens 304.000 | ...coovrriieiianns 55,079 |..... 181.180 | ovvvveris 55,079 245 12,134 12,134 |........ 04/17/2020.
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD..........ccvurrerieimeimirieriieseiessesisssssesssesssesssenens | coveeen 53.000 4798 | ...... 90.530 4,798 93 303 303 |........ 09/20/2017.
25470F 10 4 | DISCOVERY SRS A ORD......ccstiuiimmiirrinriseesessssssiessesssseessssssssssssesssssssssssssssssssnnss | soseens 47.000 1414 | ... 30.090 1A | e TAT0 [ | s [ | i (125) (125) | cvvvee 01/30/2018.
25470F 30 2 |DISCOVERY SRS C ORD......oeriimrimrimrimmiiniiisiesessesssesessisessesssesesssssssssessssessesessnss. | coveeen 67.000 1,755 | ... 26.190 1,755 | covirerirencene 1998 [ s | vt [ e | e (288) (288) ] ........ 10/09/2018.
25470M 10 9 | DISH NETWORK CL A ORD......ccomirmmrirreriesneiseriesisessseesesssssssesssessssessesssssessesssssssens | soveeene 46.000 1,488 32.340 1488 | oo LB | i [ e | e | s (144) (144)| ........ 12/03/2019.
256163 10 6 |DOCUSIGN ORD........cocouviriiiiiiiiiiieiiisiiesiesississ s sssssssssiens | oneiens 31.000 6,891 222.300 6,891 | v 15T | s e | e | e D94 | s 06/28/2019.
256677 10 5 | DOLLAR GENERAL ORD........cotviiimirienirrineessessessesssesssssesssssssssssesssessssssssssssssessness | covesens 44.000 9,253 |..... 210.300 9,253 62 10/09/2018.
256746 10 8 | DOLLAR TREE ORD........ccomiuuiimrireirneisseisessesiseessssssssessesssssssssssssssssssssssssssssnsens | oseenns 46.000 4,970 |..... 108.040 4,970 10/09/2018.
25746U 10 9 | DOMINION ENERGY ORD.....ccovviuiiiirinriierirenirressiiessiiesiesssesessssssssssssesssessssssssssenes | wovenes | eoe | voverienes 126.000 | .coovvvvinrin 9,475 | ...... 75.200 9,475 435 10/09/2018.
25754A 20 1 |DOMINOS PIZZA ORD 8.000 3,068 |..... 383.460 3,068 25 10/09/2018.
260003 10 8 |DOVER ORD 28.000 | ...ccovverrennnnn3,535 | 126.250 3,535 55 10/09/2018.
260557 10 3 |DOW ORD ..126.000 | ..o 8,993 | L 55.500 6,993 353 97 .1 10/09/2018.
26210C 10 4 |DROPBOX CL A ORD 43.000 184 10/15/2019.
264411 50 5 |DUKE REALTY REIT ORD 71.000 68 376 03/19/2019.
26441C 20 4 |DUKE ENERGY ORD............... 117.000 447 41 .| 10/09/2018.
26614N 10 2 |DUPONT DE NEMOURS ORD.......ctueriierieriinrisessiessssessessssssessssssssssssessssssssessesssens ....109.000 131 753 06/28/2019.
268150 10 9 |DYNATRACE ORD............... 38.000 (11) (1) ] e 10/20/2020.
26875P 10 1 |EOG RESOURCES ORD ....120.000 66 348 10/20/2020.
26884L 10 9 |EQT ORD.....ooiivirieriicririreeserisssiesiesssssessesssnens 52.000 2 94 10/09/2018.
27579R 10 4 |EAST WEST BANCORP ORD........ccrivumrimrrmiineriesssiseesssssssssesssssssssssssssssssesssessssenss. | soneens 29.000 32 58 04/22/2019.
277432 10 0 |EASTMAN CHEMICAL ORD........coviiirireriiinirsierinsieisenssisssessssssssssesssssessesssssssssssnns | senenens 41.000 108 862 02/10/2016.
278265 10 3 |EATON VANCE COM NON VTG ORD......oevuurrmermnerirerereesessssssssssesssesssesssssssssssesssnnes | covesen 22.000 59 12/15/2020.
278642 10 3 |EBAY ORD...ooouiiiiicirriiseieiesiee sttt ssesssesssesssnnis | neesens [ oo | oevereneins 147.000 94 | o [ s 2,079 | oo 10/09/2018.
278768 10 6 |ECHOSTAR CL A ORD.....cotiiiririrriiieisiiesiiesieseseessseisssse s ssesssssssenies | covevens 9.000 | oo 19T | 1210190 [ i 19T [ BB [ s | e [ e | (199) 12/16/2019.
278865 10 0 |ECOLAB ORD......ooiiiurirmimmeimneiiesisesesessssissessssssessssss e ssssssssssesssssssssssssssssssssssseses | seseinns 41.000 77 958 10/09/2018. | oo
281020 10 7 |EDISON INTERNATIONAL ORD.....ccoevriirirririeiieiiiierieresssesssisssssessesssssssesssssssssins | oveeens 61.000 156 | oo | e (768) 10/09/2018. | ....ccvvvve
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28176E 10 8 |EDWARDS LIFESCIENCES ORD........ccvviireriiiiirsieisiinsiernssseesesisissssssessssssssesssssnes | ensees R R 120.000 | covvvviercicinne 10,948 | ...... 91.230 | covreirin 10,948 (5,211) | oo [ s (5,211) | cvvvvee 10/09/2018. | ..o
28414H 10 3 | ELANCO ANIMAL HEALTH ORD.....couiuurimrimrereesisnsessesssesssssessssssssssesssenssssesssssssssnes | soneeens 72.000 2,208 | ... 30.670 2,208 L1 1 ORI PR 88 | s 06/28/2019. | .oocvvevrrirines
285512 10 9 |ELECTRONIC ARTS ORD........cstimiiuiimeiireeiineiseeississsssesssesssesssssssssssssessssssssisssssans | eseens 58.000 8,329 |..... 143.600 8,329 10 | e | e 2,003 | oo | e 2,093 [ 10/09/2018.
291011 10 4 |EMERSON ELECTRIC ORD........cccostuuuiiriiirirrineiierienssiessesisssessessssssessesssssesssssssssenes | coveien [0 120.000 | ..ovveerirrirnens 9,644 | ...... 80.370 | oo 9,644 241 493 09/10/1987.
29261A 10 0 |ENCOMPASS HEALTH ORD.....covvurmirmrimeimeiiessiensesssseessesssssessesssssssssssssssessesssnsens | seveees 19.000 1,571 | ... 82.690 1,571 21 255 04/22/2019.
29355A 10 7 |ENPHASE ENERGY ORD.......ccoomiiiiiieiiinirerisisissssssssssssessssssesesssssssssssesssssssssensens. | onssees 22.000 3,860 |..... 175.470 3,860 | v 1,267 | o e | s | e 2,593 2,593 |....... 07/16/2020.
29364G 10 3 |ENTERGY ORD......cooiiimiririimirieeiseesesssssie e sessssiss s sesss st ssssssesssesssssens | soneeens 57.000 5,691 | ... 99.840 5,691 213 08/08/2018.
29414B 10 4 |EPAM SYSTEMS ORD......coosiimiiiiieiieeieissrissiseessessssesssssssssssssssssssssssssssssessssssnses | avvsees 10.000 3584 |.... 358.350 3,584 04/22/2019.
294429 10 5 |EQUIFAX ORD IV 23.000 4435 | ... 192.840 4,435 36 .. | 10/09/2018.
29444U 70 0 |EQUINIX REIT ORD JOV [ I 15.000 | .ooovvvieeriiiens 10,713 |..... 714180 | oo 10,713 160 .| 10/09/2018.
29452E 10 1 |EQUITABLE HOLDINGS ORD.......coimirivueirimieiserisisesssssesssssssssssssessessssssessssssssessenens | onsses 83.000 2,125 | ... 25.600 2,125 28 07/16/2020.
294600 10 1 |EQUITRANS MIDSTREAM ORD.........ccocimiiimiirieriieniiseneiseseisesssssssssessssesessesesoenens | ceveeens 41.000 330 8.040 330 37 10/09/2018.
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD.......ccosturiimrirniineiseisssinsissssesssssesssssssssesssens | coeeens 36.000 2,281 | ...... 63.360 2,281 25 04/17/2020.
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD........coimviimiiiniiiniiiseiissisinessssssssssssssssesssssssnnes | coveeens 69.000 4,090 | ... 59.280 4,090 164 10/09/2018.
29530P 10 2 |ERIE INDEMNITY CLAORD... [V o 5.000 1,228 |..... 245.600 1,228 29 08/14/2019.
29670G 10 2 |ESSENTIAL UTILITIES ORD.... RO O 43.000 2,035 | ...... 47.320 2,035 42 08/14/2019.
297178 10 5 |ESSEX PROPERTY REIT ORD.....coouvimrimrimirnerieniseeesenssssssessesssesesseessssssessesssessssenss. | ovesens 19.000 4511 ... 237.420 4,511 155 06/12/2018.
29786A 10 B |ETSY ORD...oiiiiiiiiiiiieriiiesiisesi i ssss st | covines 24.000 4,270 |..... 177.910 4,270 08/14/2019.
298736 10 9 |EURONET WORLDWIDE ORD......cvvemiemmriairierireeereesersasessessessesssssssssssssessessesesenss. | sovesens 9.000 1,304 |.... 144.920 1,304 04/22/2019.
30034W 10 B |EVERGY ORD...cvuuiiuiirieieineisesiisiseesssisesssssssssss st ssssssssssssssssesssssssssssssssssssenes | aevsens 52.000 2,887 | ... 55.510 2,887 107 10/09/2018.
30040W 10 8 |EVERSOURCE ENERGY ORD......ccoiiiriuriiiriirirerirriseissiiessessesessssesssesessesssesssseses | soveens 61.000 5277 | ...... 86.510 5,277 138 10/09/2018.
30063P 10 5 |EXACT SCIENCES ORD [ ROOR IO 24.000 3,180 |..... 132.490 3,180 03/19/2019.
30161IN 10 1 [EXELON ORD.....ociiiiiiiiiiriiiieiiiessesis bbb sssssesssnanes | nevsses [OOSR 187.000 | .ocvveiiniiirnne 7,904 | ... 42.270 7,904 286 10/09/2018.
30161Q 10 4 |EXELIXISORD...... 58.000 1,164 | ... 20.070 1,164 03/19/2019.
30212P 30 3 |EXPEDIA GROUP ORD.......... 23.000 3,045 |..... 132.400 3,045 8 10/09/2018.
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD ceereree s | s 33.000 3,139 | ... 95.110 3,139 34 10/09/2018.
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD. . . 23.000 2,665 |..... 115.860 2,665 83 . 10/09/2018.
30231G 10 2 | EXXON MOBIL ORD......couiiiueiriiniernisieissieesesssesesssssssssssssssssssssessessssssesssssssssssessassns | nessses R R 748.000 | ...oovrecriirnne 30,833 | ...... 41.220 | oo 30,833 2,552 (19,602) 120 | oo (19,722) | covvverevereirerisrieines 04/17/2020.
302445 10 1 |FLIR SYSTEMS ORD......ccoviiuirirririeiieiiriesiesissesssisssssesssesssessesssssssesssssssessenssssess | covesens 27.000 1,183 | ... 43.830 1,183 L O I (222) (222) | ........ 04/22/2019.
302491 30 3 |FMCORD.. 25.000 2,873 |..... 114.930 2,873 44 378 378 |. 10/09/2018.
302520 10 1 |FNBORD 66.000 627 9.500 627 K7 IR BOPRON (211) (AR I 10/15/2019.
30303M 10 2 | FACEBOOK CL A ORD.....ccoiruuiiurirrireerensssisessessssssssessssssssssssssssssessssesssssssssnsssenes | sovsians [0 411.000 | oo 112,269 |..... 273160 | .oveovrenrnnes 112,269 .28,214 28,214 |........ 04/17/2020.
303250 10 4 |FAIRISAAC ORD......ooiiiririiiieresisisisssie s sssisssesssssssss s sssssesssssssnssssens | senenens 6.000 3,066 |..... 511.040 3,066 818 08/14/2019.
31188V 10 0 [FASTLY CL A ORD......ccouiimireirierienisesisesssesiessesseseseesssssssssesssessssssssssssssssssssessssnss | seveens 15.000 1,311 | ... 87.370 1,311 138 07/16/2020.
311900 10 4 |FASTENAL ORD.....ooiiiiiriiimiieiiniissisessieessssesssss st sss st esssssssesssnnns | seneinns [0 110.000 | .oovvocrirrirnns 5371 | ... 48.830 5,371 154 | oo [ s 1,307 [ oo 10/09/2018.
313747 20 6 |FEDERAL REIT ORD......tviuiieiieiiiieieeisistiiesisssiessesessesssssssssssessesssssssssssesssssesssenes | coveiens 15.000 1,277 | ... 85.120 1,277 B3 | o | e (654) 04/22/2019.
31428X 10 B |FEDEX ORD......cooiieiiueiieiieeiieeseeiseisessessssss s ss st sssssssssssssssssssssssnas. | anvsees 35.000 9,087 |..... 259.620 9,087 T4 | s [ s 3794 | s | e 379 | i 08/14/2019.
315616 10 2 |F5 NETWORKS ORD.......cocotiiiiiiiiiriiriiiiesissiesisessssssssssssesssesesssssssssssssssessesssnsess. | oveeen 11.000 1,935 |..... 175.940 1,935 399 399 |........ 10/09/2018.
31620M 10 6 | FIDELITY NATIONAL INFORMATN SVCS ORD ST RRRRIINY IO [0 112.999 | oo 15,985 |..... 141460 | oo, 15,985 158 268 268 | ... 10/09/2018.
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31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD.......cocturmiiierimiirnnisirerssisesesiesssssessessssesenssssnes | vevsees 51.000 1,99 | ... 39.090 1,994 B9 [ | s (319) (319) [ overee 04/22/12019. | oo,
316773 10 0 |FIFTH THIRD BANCORP ORD.......cccvvtuirirircereinirneniessssesesssssssessesssessssessssssssnsnns | sovesene | oo | veverneeens 130.000 | oo, 3,584 | ...... 27570 3,584 137 | s [ s (412) (412) 10/09/2018.
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD 22.000 1,136 | ...... 51.630 1,136 39 | s | s (147) (147) 08/14/2019.
320517 10 5 |FIRST HORIZON ORD 62.000 791 | . 12,760 | oo 791 37 | e | s (236) (236) 08/14/2019.
32051X 10 8 |FIRST HAWAIIAN ORD......ovruuivmmrimrereesrisersessesssseesssssssssessessssssssssssssssssssssssssenes. | aeveens 27.000 637 | ...... 23.580 | .verrrireriniinns 637 28 | oo | e (142) (142)| ... 08/14/2019.
33616C 10 0 |FIRST REPUBLIC BANK ORD.......cooiuriiiirirniieimsiseesessssessssssssssssssssssssssessessssssesssssnes | nessnes 50.000 7,347 |.... 146.930 7,347 40 | oo | e TATE | e | e 1,474 01/16/2018.
336433 10 7 |FIRST SOLAR ORD.......cooumiurmrimrimiemsissssssessesesessssssssssesssesssssssssssssssesssessssssssssssssssnes | soveeens 17.000 1,682 | ... 98.920 1,682 , 248 248 | ... 10/20/2020.
337738 10 8 |FISERV ORD.......cooiiiuiiriieineiieiiiesitsessseisesssssses st ssssssssssssessssssssesssasssssssssssesss | neessens [ oo | vevereeeens 110.000 | ovvvervrrirnns 12,525 |..... 113.860 | oovvvvirerirens 12,525 | v 8814 | oo | e | e | s (195) (195) | ...onee 10/09/2018.
337932 10 7 |FIRSTENERGY ORD......cocoviiieirimeeriiessiesiessssesssssssssssensesssssssssssssssesssesssssssssssens | covesens 94.000 2,877 | ...... 30.610 2877 | e 3,606 | ..o 147 (1,691) [ oo | s (1,691) | ........ 10/09/2018.
33820M 10 1 |FIVE BELOW ORD....cootiiiiierineireiiseieise st ssssssessssssssssessssssssssssisssssns | ensians 12.000 2,100 |..... 174.980 2,100 | oo 1,449 565 565 |........ 12/16/2019.
338307 10 1 [FIVED ORD...coiiuiiieiieiieieiisisises sttt ssssssssessesssssessssssssssssensssssnsne | seenens 11.000 1,918 |..... 174.400 1,918 | o 1,604 315 315 | 10/20/2020.
339041 10 5 |FLEETCOR TECHNOLOGIES ORD......ccoviuuerrrerirrerersseinessesssesesessssssssssessessssssssnins | oseees 17.000 4,638 |..... 272.830 4,638 | .o 3,658 | .. [ | | (253) (253) 10/09/2018.
343498 10 1 |FLOWERS FOODS ORD........coiiimiiiiiiiiiisiiesiisiiesisnissssssissssessessssssssssesssissssenes | coneiens 40.000 905 | ... 22.630 32 36 | o | e 36 .. 10/15/2019.
34354P 10 5 |FLOWSERVE ORD.......ccrtiemieemrimirierireresesssisessessesesessssssssssessessssessessssssssssssssnens | soveens 26.000 958 | ... 36.850 (32) (32) [ ..o 12/15/2020.
344849 10 4 |FOOT LOCKER ORD......oiuuuiirmrearrinrineseseessssissessessesssseesssssssssssssssssssssnsssesssssssssnsss | seseenns 22.000 890 | ... 40.440 20 K2 OIS OSSO 32 06/28/2019.
345370 86 0 | FORD MOTOR ORD......coosiiiirirrimiinniieniiienienissesssisssssesiesssesessesssssssssesssesessssssnsenes | oovesene [ oo | veverneeens 755.000 | ...cccoovrrreren 8,636 | e 8.790 T3 | s [ e (385) 10/09/2018.
34959E 10 9 |FORTINET ORD....cvvoivimiimrinirieeienisessessssssessesssssssssssssssssssessesssssesssssssssesssesssssnss. | seveens 27.000 | .oocovvrerrrnennn4,010 | 148.530 | v, 010 | 2,229 [ e e | e | e 1128 | i 10/09/2018.
349590 10 8 |FORTIVE ORD.....cooiiiuuiirieriieiseisesiiesesesssss s sss st ssssssssssesss s ssssssssssssnss | cosenens 57.000 | .ooovorirrirnnnn 4,037 | o 70.820 4 118 10/09/2018.
34964C 10 6 |FORTUNE BRANDS HOME AND SECURITY ORD, 28.000 | .ovvevrrrrrennnnn 2,400 | e 85.720 27 571 06/28/2019.
35137L 10 5 |FOXCLAORD 67.000 | ..o 1,951 | i 29.120 31 | s | s (533) 03/19/2019.
35137L 20 4 |FOX CORPORATION ORD.......coomiuimrimmirnriimiiesiiesisesissesssssessssessesssessssssessssesssesssesess | coveeen 31.000 | .oovevricerinennn895 | i, 28.880 14 | s | s (233) 03/19/2019.
354613 10 1 | FRANKLIN RESOURCES ORD........ccotruiimrimrineesenisersesseseseessssssssssessessssssssssssssnns | oseens 60.000 | ..ooovrvrrreren 1,499 | Lo 24.990 65 (59) 03/19/2019.
356710 85 7 | FREEPORT MCMORAN ORD.......ccovuiiiiiririiriniiiirerisisesessessssssiesssssssssessssssssesssesnnss | vesseees 280.000 | ...ocoovrereinnnn 7,286 | e 26.020 T4 | e | e 3612 | s 10/09/2018.
363576 10 9 |ARTHUR J GALLAGHER ORD.. 34.000 | .coovvrerrrnnnnn4,206 | ... 123.710 61 968 10/09/2018.
36467 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD.... 40.000 | ..oovvirrirrernnn 1,696 | oo 42.400 100 (26) 03/19/2019.
366651 10 7 |GARTNER ORD 17.000 | v 2,723 | e 160.190 104 10/09/2018.
368736 10 4 | GENERAC HOLDINGS ORD........cctruurimerimeeireisenssessessesssesesssssssssssssssesssessssessssssssssns | soneees 11.000 | oo 2,502 e 227.410 167 10/20/2020.
369550 10 8 | GENERAL DYNAMICS ORD......ccviiiimiireiriiiirerrsisisesiesssssssesssssssssesssssssssssesssssssssenss | sevenens 50.000 | .coevevvirren 7,441 |l 148.820 216 (1,377) 10/09/2018.
369604 10 3 | GENERAL ELECTRIC ORD......ovvuuiriurirerienimneneriesssessensssessesssssessesssesssssssssssnesses | conenne | eon | ovvvenes 1,511.000 | .o 16,319 | i, 10.800 B0 | covorrereeennins | e (544) 05/22/1987.
370334 10 4 |GENERAL MILLS ORD L A15.000 | 8,762 | 58.800 228 603 10/09/2018.
37045V 10 0 |GENERAL MOTORS ORD.... 217.000 | ..oocovvverrrnnn.9,036 | oo 41.640 82 | o [ s 1,004 | , 10/09/2018.
371901 10 9 | GENTEX ORD....couiiuiiuiiiiiesiessse e sssssssssesssssessss s ess s ssssssssssssssessssssssnins | oseeens 51.000 33.930 24 252 252 | .. 08/14/2019.
372460 10 5 | GENUINE PARTS ORD.......cccosirmrmirriniiernnineiesssisssessssssssssssenssssssesssssssssssssessnssessens | aovnnne [on | evvernnerenn0:0000 | wovvirerisniinnnnnnn 2,712 | e 100.430 85 | s [ (157) (157) [ vveree 10/09/2018.
375558 10 3 | GILEAD SCIENCES ORD........cecoirimrreririeenerisessenseniseesssssssssensessessssssssssssssssnenes. | vovennne | v | vererneennni209.0000 | coovviiiinnnnnn 12,176 | i 58.260 568 (1,404) | ..o | s (1,404) 10/09/2018.
37940X 10 2 | GLOBAL PAYMENTS ORD.......cocoevuiririnriiniinniienienisiississsisessesssssssesssssssssnnsennss | eevivene | en | ennveenneeend8.0000 | i 12,494 | L 215.420 A5 | e | e 1,906 | .o [ e 1,906 10/09/2018.
37959E 10 2 | GLOBE LIFE ORD....covevieriieiiriiniinerieniierienissessisssssessiessessssssssssssssessenssesnsenns | evenene | oee | eeevnrnenrn22.000 | v 2,089 | oo, 94.960 16 | s [ s (226) (226) | ........ 08/14/2019.
380237 10 7 | GODADDY CL A ORD....coouiiimrireimmieaersesiseseseesssissessesssessssesssssssss s sssesssessssssssssssssns | eseens 82.950 451 10/09/2018.
38141G 10 4 | GOLDMAN SACHS GROUP ORD.......cvvumrrierireririeirinnieriesineesenississesssssnessenssness | eovnees | oer | evererernnnn38.000 | v, 14,604 | 263.710 275 | oo | e 1,858 | .o 11/22/2011.
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384109 10 4 | GRACO ORD.....coiiuieiiiicisieiiesieiesisisisest bbbt ssensennnnns | aeesens 32.000 2,315 | ... 72.350 2,315 | e 1,691 | o 22 651 651 |........ 04/22/12019. | oo,
384802 10 4 |WW GRAINGER ORD......cootiiriiiririeinerissiesieessssessssssssssessesssessssssssssssssssessessssnss. | oseses 8.000 3,267 |..... 408.340 3,267 | oo 2,683 | oo 48 559 559 | ..ot 10/09/2018. | ..o
38526M 10 6 | GRAND CANYON EDUCATION ORD.......vturmrimiimmeriniireesseissessssssesssseessssssssssssessseness | seveenns 10.000 931 | ... 93.110 931 (27) 27) [ e 08/14/2019.
400110 10 2 | GRUBHUB ORD........coctiiiiiimrimrianiiesiiesiesississessessssssessessssssssssssssssesssessssssssssssssses | coveeens 17.000 1,263 | ... 74.270 1,263 436 436 |........ 10/09/2018.
40131M 10 9 | GUARDANT HEALTH ORD.....ccourimimrimirmesiesiseesessssssessesssseesssssssssssssessssesssssnssnns | soveien 15.000 1,933 |..... 128.880 1,933 404 404 |....... 10/20/2020.
40171V 10 0 | GUIDEWIRE SOFTWARE ORD.........cccstimiriireimiinemserisesesssssessssessssssssesssssssssessssssssensns | onssee 16.000 2,060 |..... 128.730 2,060 303 303 |........ 03/19/2019.
40412C 10 1 |HCA HEALTHCARE ORD......ooivimiirierriiineriesieseseessssssssesssessseesssssssssssssesssenssssens | soneeens 37.000 6,085 |..... 164.460 6,085 16 616 616 |........ 12/16/2019.
40434L 10 5 [ HP ORD.cuiiiiiiieie ittt | eneii 201.000 4,943 | ...... 24.590 4,943 142 812 812 |........ 10/09/2018.
406216 10 1 |HALLIBURTON ORD [V [0 179.000 | .o 3,383 | ...... 18.900 3,383 20 879 879 |...c... 07/16/2020.
410345 10 2 |HANESBRANDS ORD JOON 87.000 1,268 | ...... 14.580 1,268 52 (23) (23) | ........ 08/22/2018.
412822 10 8 |HARLEY DAVIDSON ORD......ccsturirriireriiirsisiinesissssesesssssessssesssssssssesssssssssesssssssssessns | sevenene 31.000 1,138 | ... 36.700 1,138 14 (15) ()] 04/22/2019.
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD [SSSTRTRRRIRN PR [0 108.000 | ..covvvivrrirnnes 5290 | ...... 48.980 5,290 138 (1,273) [ o | s (1,273) | coovee 10/26/2016.
418056 10 7 |HASBRO ORD.......oovviiriimiriirreiiseisesesssesssess s | covevins 22.000 2,058 | ... 93.540 2,058 B0 | oo | e (266) (266) | ........ 10/09/2018.
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD.....ccoovvuvreerrrerirnns v [ 41.000 1,129 | ... 27.540 1,129 £/ ORNIRN OO (112) (112) | cevvevee 06/28/2019.
42250P 10 3 |HEALTHPEAK PROPERTIES ORD.......couueiuriuiererineeineesenissisessessssessssssssssssssesesenes | aeveees 92.000 2,781 | ..... 30.230 2,781 136 | oeereerererieeieees [ e (390) (390) | ..cevve 10/09/2018.
422806 20 8 |HEICO CL A ORD......cooiiirirririiieisiiiesiesiesesssissssee e esssesssssssssies | eveien 16.000 1,873 |..... 117.060 1,873 3 440 440 |....... 08/14/2019.
423452 10 1 |HELMERICH AND PAYNE ORD.......cccvtuumrimeimnrimnineeseesssessesssesssssesssssssssesssesssssssssnsns. | covesens 21.000 486 | ...... 23.160 486 A0 [ oo | e (468) (468)| ........ 03/19/2019.
426281 10 1 | JACKHENRY AND ASSOCIATES ORD N 14.000 2,268 |..... 161.990 2,268 24 10/09/2018.
427866 10 8 |HERSHEY FOODS ORD [V 27.000 4113 |..... 152.330 4,113 85 10/09/2018.
42809H 10 7 [HESS ORD....coiuiiiiiieiniieeiieseiessesise sttt ssssnins. | ceseeens 51.000 2,692 | ... 52.790 2,692 51 10/09/2018.
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD........cccocimiiiririiiieiireieniesiseisesiesssessenens | voeeens 294.000 3484 | ... X I . 141 10/09/2018.
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD........ccoevtmremmermeimerssessneneseesssssssnsessesssseessnsns | eveenn 21.000 832 40 10/15/2019.
431475 10 2 |HILL ROM HOLDINGS ORD 13.000 1,274 9 04/17/2020.
43300A 20 3 [HILTON WORLDWIDE HOLDINGS ORD. 54.000 6,008 8 .1 10/09/2018.
436106 10 8 |HOLLYFRONTIER ORD . 31.000 801 43 10/09/2018.
436440 10 1 |HOLOGIC ORD.......oevvrrrirrererierienerienireresseieniens 53.000 3,860 .. | 10/09/2018.
437076 10 2 |HOME DEPOT ORD 183.000 ..48,608 1,082 .. | 04/17/2020.
438516 10 6 |HONEYWELL INTERNATIONAL ORD v | v, 116.000 396 .| 04/17/2020.
440452 10 0 |HORMEL FOODS ORD 53.000 49 10/09/2018.
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD ....142.000 64 10/09/2018.
44267D 10 7 |HOWARD HUGHES ORD 9.000 10/15/2019.
443201 10 8 |HOWMET AEROSPACE ORD 84.000 .. | 04/22/2019.
443510 60 7 |HUBBELL ORD 11.000 41 .110/15/2019.
443573 10 0 |HUBSPOT ORD.....couiiuuiimriieieriseeseessssssessessssssssssssssessesssesssssssssssesssesssesssssssnssnns. | sovesens 9.000 10/15/2019.
444859 10 2 [HUMANA ORD.......otvvimiiiririeiisesieesi st | cenevens 22.000 53 06/28/2019.
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD s | e 16.000 17 10/09/2018.
446150 10 4 |HUNTINGTON BANCSHARES ORD s | s 211.000 127 10/09/2018.
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD SO SON DRSO 9.000 38 10/09/2018.
447011 10 7 |HUNTSMAN ORD......oouiririrririeseissessessessssessesssssssessessessssesssssssesssesssessssessssssssssnns | osesens 45.000 29 10/15/2019.
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44891IN 10 9 |IAC INTERACTIVE ORD.......iuiiiiieiiieiiseiie e ssssssesssssssssssenssssans | nevsses 14.000 2,651 [....189.350 | ..coooviviirecnen 2,651 | o900 | e 10/09/2018. | ..o
449253 10 3 [ IAA ORD ..ottt | eneies 27.000 1,754 10/15/2019.
451107 10 6 |IDACORP ORD. 11.000 1,056 .| 12/15/2020.
45167R 10 4 |IDEXORD 14.000 2,789 |..... 199.200 2,789 28 10/09/2018.
45168D 10 4 |IDEXX LABORATORIES ORD . 17.000 8,498 |..... 499.870 8,498 ... | 10/09/2018.
452308 10 9 |ILLINOIS TOOL ORD [T I 55.000 239 .| 10/09/2018.
452327 10 9 | ILLUMINA ORD......ooumuiiimiimeimeriiessieesesssssessessssssse st sssssssssesss s sssssssssssssesssesens | sovesens [0 [ 28.000 10/09/2018.
45337C 10 2 [INCYTE ORD....oiiuiiiriireiiniineiieeises e ssssisssss bbbttt | cesesens 33.000 10/09/2018.
45687V 10 6 |INGERSOLL RAND ORD.......ccotuurimirierirriseesseisneriesisesesssessssssssesssesessessssssssssessnens | coveens 42.000 10/09/2018.
457187 10 2 |INGREDION ORD 14.000 35 10/15/2019.
45772F 10 7 [INPHIORD 9.000 12/15/2020.
45784P 10 1 |INSULET ORD.....vuuivumrirreieessisessesssssssessssissesssssssssssesss s ssssssssssssssesssassssssssssssnes | aesenees 12.000 3,068 |..... 255.630 | oo 3,088 | e 1186 | s [ | s | s 1,013 | s [ e 1,013 |... 03/19/2019.
458140 10 0 [INTEL ORD.....ciiiiiiiiicnicinnii st | oneiens [0 751.000 | ..oovvriiciianns 37,415 | ... 49.820 991 (LXK ) | N B (7,533) ... 06/06/1993.
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.......ccocoiiriirimirieriererinississeriessessenesseessnses | ceveens [0 110.000 | wovvorevvicrirns 12,682 |..... 115.290 132 | s [ s 2,501 | oo [ e 2,501 |........ 10/09/2018.
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD..........covumrererieenerierisesisensssesssssssssenes | seveees [0 149.000 | ovvvcvvrrrirnns 18,756 |..... 125.880 970 QA1) O (1,216) | ....... 10/09/2018.
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD........coovuerirriririnriieiiensienienesseiensiies | coveien 19.000 2,068 |..... 108.840 57 | o | e (383) (383) | ..ceve 12/18/2018.
460146 10 3 | INTERNATIONAL PAPER ORD........ccciirmmrimirmmerirnissessesesessesssesssseesssssssssesssessssesssssens. | coveees 79.000 3,928 | ... 49.720 162 10/09/2018.
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD..........cvuriivmiineirniineisseesessnsisesssensnness | seveens 77.000 1,811 | ... 23.520 79 10/15/2019.
461202 10 3 |INTUIT ORD 105 ... | 10/09/2018.
46120E 60 2 |INTUITIVE SURGICAL ORD. .| 10/09/2018.
46187TW 10 7 |INVITATION HOMES ORD.... 45 06/28/2019.
462222 10 0 |IONIS PHARMACEUTICALS ORD 03/19/2019.
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD 10/20/2020.
46266C 10 5 |[IQVIA HOLDINGS ORD.........ovuumrimremmiemimiesiressssesssssssssessessesssssssssssssessesssessssssssssene 10/09/2018.
46284V 10 1 |IRON MOUNTAIN ORD... 139 03/19/2019.
46625H 10 0 |JPMORGAN CHASE ORD [0 474.000 | .oovverirrrin 60,231 |..... 127.070 1,706 09/30/2016.
469814 10 7 | JACOBS ENGINEERING GROUP ORD........coovumrirrerermeinerinessesssesessessssessessesssessssenss | seseenns 26.000 2,833 |..... 108.960 20 06/28/2019.
47233W 10 9 | JEFFERIES FINANCIAL GROUP ORD.......ccovruiiriiireirsiesienisesessssssessssessssssssesssssseses | nevsenes 47.000 1,156 | ...... 24.600 12/15/2020.
477143 10 1 | JETBLUE AIRWAYS ORD 12/15/2020.
478160 10 4 | JOHNSON & JOHNSON OR 1,770 .| 04/17/2020.
48020Q 10 7 | JONES LANG LASALLE ORD 9.000 1,335 |.... 148.370 06/28/2019.
48203R 10 4 | JUNIPER NETWORKS ORD......ccoovvumrimrimeemniniisensessseesenssssssssessesssesssssssssssssssssssnns | woneeens 67.000 1,508 22.510 54 06/28/2019.
482480 10 0 |KLA ORD...cctiiiiiiiiiciieisie ittt ssss s sssssssesssssssssensens | sesenens 30.000 7,767 |..... 258.910 105 10/09/2018.
48251W 10 4 |KKR AND CO ORD......coooiermrimieiniieriieesenessissessssssessessssssssssssssssssssesssessssssssssssessenes | sonenens | ane | sovereenes 109.000 | .ooovvrrerrernnns 4413 | ... 40.490 29 07/16/2020.
485170 30 2 |KANSAS CITY SOUTHERN ORD 20.000 4,083 |..... 204.130 32 10/09/2018.
487836 10 8 |KELLOGG ORD.......eviuiiiiimiiriiisiiiesiiesisenissisesisesssesssessssessssesssssessesssessssssesssssessnens | coveven 48.000 2,987 | ...... 62.230 109 10/09/2018.
488401 10 0 |KEMPER ORD....coiiiuiiriiiiieisesiseiseesssisssssessses s essses st sssssssessssssssens. | eseinns 12.000 922 | ... 76.830 14 10/15/2019.
49271V 10 0 |KEURIG DR PEPPER ORD........ceouiiimrimriiiiriieninisnsisessesssisessessssssssssessssesssesesssess. | eoveens 91.000 2,913 32.010 12/15/2020.
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493267 10 8 |KEYCORP ORD......coviiiiiiiiiiiisieiissisesisississssessssssessessssssesss s nssssssssessssssssessens | aevenens 205.000 3,364 | ...... 16.410 3,364 152 | oo [ e (785) (785) [ ... 10/09/2018. | ..o
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD.........coovuvuerirrireemesninseriesisesssesssesssessessessssesssnins | evesens 36.000 4,755 |..... 132.090 A755 | e 2,321 [ s e | e | e 1,061 | oo [ e 0L 10/09/2018. | ..o
49427F 10 8 |KILROY REALTY REIT ORD......ccostiurireiriineineisssisesesessssisessssssssssssssessssssssssssnsens | aeveees 20.000 1,148 | ... 57.400 1,148 39 | s | s (530) (530) | ........ 03/19/2019.
494368 10 3 |KIMBERLY CLARK ORD........coiviiiriiiiiiiierienisesseisssiesiessesssesssssssessessssssssesssnies. | oveeen 67.000 9,034 |..... 134.830 9,034 284 | oo | s (182) (182){ ... 06/20/2012.
49446R 10 9 |KIMCO REALTY REIT ORD.....couvimimmrimiriersessssseseesssssessessssssssssssssssssesssessssssssssnns | woneeens 80.000 1,201 | ... 15.010 1,201 (51C I RPN PPN (456) (456) | ........ 03/19/2019.
49456B 10 1 |KINDER MORGAN CL P ORD......ccvuiriririiiiererisisirsieissssssesssssessessssessssesssssassessessns | onssns 367.000 5017 | ... 13.670 5,017 381 (1,088) | ..ovovenes 1,685 | ... (2,753) | ........ 10/09/2018.
497266 10 6 | KIRBY ORD......ccoiiimiiiriiiiiiceiseiseseessisessessss s ssssss st sssss s ssessssessssssssnsns | ovesens 12.000 622 | ... 51.830 | .ovvvreeriniienns 622 (11) 12/15/2020.
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD.........ostvvimrrirrriineiiceiennsissesisessisseseisens | ceveeens 25.000 1,046 | ...... 41.820 1,046 23 12/15/2020.
500255 10 4 | KOHL'S ORD.....cotiiuiririrrircesieieiseesiensesessesssesse e sseess s ssesssessesssssssssssessenss | ovesens 32.000 1,302 | ...... 40.690 1,302 23 | e | s (328) 10/09/2018.
500754 10 6 |KRAFT HEINZ ORD......coosiuiieieirerieriineisensssissessssssessssesssssssssssssssssssssssssesssssssssssnsssnnss | nevssens | oo | veverneeens L PZ X0 [0V 4,298 | ... 34.660 4,298 198 314 08/14/2019.
501044 10 1 |KROGER ORD......cooiiiiiiireiiiieiriisisssssesssssessesssseesssssssssssssssssssessesssssesssssssssesssenss | evenns | ee | soereesens 153.000 | .ooocveceieriiirnns 4,859 | ... 31.760 4,859 104 424 10/09/2018.
501797 10 4 |L BRANDS ORD......couuuiiiiirimrimeeseressssiessessssesssssssssessesssesssssssssss s sssensssssssssns | osesens 46.000 1,711 | 37.190 | oo LT | rienennB25 [ s | e | e | e 1,086 | .oveoereriniis 04/17/2020.
501889 20 8 |LKQ ORD.....cosiiiiiriiiiieiiesise sttt | eneiis 63.000 2,220 | ...... 35.240 2,220 (29) 03/19/2019.
50212V 10 0 |LPL FINANCIAL HOLDINGS ORD........cccsurirreriemeinnsimeriesesssesenssssssessesssesssensssssssessnns | eeveens 17.000 1,772 |..... 104.220 1,772 51 12/15/2020.
502431 10 9 |L3HARRIS TECHNOLOGIES ORD 43.000 8,128 |..... 189.020 8,128 146 | oo [ s (381) 10/09/2018.
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD 20.000 4,071 |..... 203.550 4,071 688 688 |...... 10/09/2018.
512807 10 8 |LAMRESEARCH ORD........cooouiiierieriierieissiinesiesessessssssssssssssssssssssssssssssssssnssssens | conenne | eon | oneesensenns 26.000 | ..o 12,279 |..... 472.270 | o 12,279 124 | e | s ABTT | oo | e L 4 I 10/09/2018.
512816 10 9 |LAMAR ADVERTISING CL A REIT......oiiiiiiiriiniiieiineiseisssisesieessesisseesssssssssessssesssesnss | eseeens 17.000 1,415 | ... 83.220 1,415 A3 [ s | e (103) (103) | ........ 03/19/2019.
513272 10 4 |LAMB WESTON HOLDINGS ORD.........ovvurierrimermserisereseesesisssssssssssseesenssssssssssssssnens | sovesen 28.000 2,205 | ... 78.740 2,205 LT N B (204) (204)| ........ 10/09/2018.
515098 10 1 |LANDSTAR SYSTEM ORD.....coviumirmmieueiinersineiseesssisssssesssessssessssssssssesssessssessssssssssnes | seseeens 7.000 943 |..... 134.660 | ..oovonreericiins 943 20 146 146 | ........ 12/16/2019.
517834 10 7 |LAS VEGAS SANDS ORD......ccotvuuiriirireriiieniisssiiesiesieessesssssssessessssssesssssesssssessenss | coseeen 70.000 4172 | ...... 59.600 4,172 55 | o | s (661) (661) ] ........ 10/09/2018.
518439 10 4 |ESTEE LAUDER CL A ORD....cccstvimierrinirierieniseissnssssssessesssssssssssssssssssessssssssssssnsens | consenne | eon | oneevensenns 43.000 | .ooovvererierinnes 11,446 |..... 266.190 | ..oovorrerrins 11,446 B4 | oo [ s 2,565 | oo | e 2,565 |........ 10/09/2018.
521865 20 4 |LEARORD 13.000 2,067 |..... 159.030 2,067 13 284 284 |..... 06/28/2019.
524660 10 7 |LEGGETT & PLATT ORD 26.000 1,152 | ... 44.300 1,152 A2 [ e | e (170) 10/15/2019.
525327 10 2 |LEIDOS HOLDINGS ORD 27.000 2,838 |..... 105.120 2,838 37 195 195 | .o 06/28/2019.
526057 10 4 |LENNARCLAORD.......ccccconnn. 56.000 4,269 | ... 76.230 4,269 35 | s [ s 1145 | s [ e 1,145 | e 10/09/2018.
526107 10 7 |LENNOXINTERNATIONAL ORD 8.000 2,192 |..... 273.970 2,192 25 240 240 08/14/2019.
530307 10 7 |LIBERTY BROADBAND SRS A ORD 4.000 630 132 12/16/2019.
530307 30 5 |LIBERTY BROADBAND SRS C ORD 32.000 5,068 |....158.370 | ..ovvevvrrrerrenns 5,088 | oo 3,074 | s [ | e | s 1,324 | oo 04/22/2019.
531229 40 9 |LIBRTY MEDIALRTY SIRIUSXM SRS A ORD 17.000 734 (88) 08/14/2019.
531229 60 7 |LIBRTY MEDIALRTY SIRIUSXM SRS C ORD 36.000 1,566 (53) 06/04/2020.
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD...... 38.000 1,619 | 182,600 | oo 1,819 [ i 1822 [ s | e | e | s (128) 04/22/2019.
53223X 10 7 |LIFE STORAGE ORD 9.000 1,075 29 12/15/2020.
532457 10 8 |ELILILLY ORD.....cvuuireiriirierieriseessesssiesseseeessssssssssessesssssssssnsssssssssssssesssssssnssnss | sovesene | oo | veverneeens 142.000 | .oovecrricrinen 23,975 420 | o | e 5,312 | s 12/16/2019.
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD........cccoomiiierirriiiiniinsiicsiesisssisssiesssiesiesesniss | coveiens 11.000 1,279 (48) 12/15/2020.
534187 10 9 |LINCOLN NATIONAL ORD......ctrimriumirimrimremmniaisinensensssessssssssssessessesssssssssssessssesssenes | coveeen 42.000 2,113 B7 | o | e (365) 10/09/2018.
538034 10 9 |LIVE NATION ENTERTAINMENT ORD.......ccostimmremrrreemmeninneeserssesssessessssesseessssesssnees | eseenns 29.000 2,131 656 07/16/2020. | .oocvvrveernnee
539830 10 9 |LOCKHEED MARTIN ORD.......ccoimirimrirririiinimiensriesiresissessssiensssesssesssssssnsssssssessenssnees | covnnens | o | vneesnneons 38.000 | .oovvvirrirnene 13,489 372 (1,307) [ oo | e (1,307) | ..oove. 10/09/2018. | ..o
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540424 10 8 |LOEWS ORD.....ccovmiiiiiriiieiiniiesiesisissinssssssse s esssssssessessssssssessesssssessssssssessens | seenens 43.000 1,936 | ...... 45.020 1,936 | oo 1,560 | oo 1" (321) [ vveree 02/10/2016. | ©..oocvevrrece
548661 10 7 |LOWE'S COMPANIES ORD.......coviummrimeererimermersesisessseesssesssessessesssssssssssssssesssesssesess | sosesens [P [T 135.000 304 | oo | D801 | i | 5,501 .| 10/09/2018.
550021 10 9 |LULULEMON ATHLETICA ORD [ 18.000 .2,094 10/09/2018.
55024U 10 9 |LUMENTUM HOLDINGS ORD, 13.000 131 10/20/2020.
55087P 10 4 |LYFT CLA ORD...ccootiiuiiieireireeissesesiesieeesessss s ssssessssnsssssssssssssnne | aevsnens 40.000 813 | ... 04/17/2020.
552690 10 9 |MDU RESOURCES GROUP ORD.......ccouuiriimirimrrimnnisessissesssssssssssssssssssssssessssnees | voseeens 39.000 32 (131) | covvveee 10/15/2019.
552953 10 1 |MGM RESORTS INTERNATIONAL ORD........otvuirimirmerirereieessisneesesssesssessesissssssssns | oveeens 98.000 15 (172) 10/09/2018.
55354G 10 0 [ MSCIORD......coiiiuiiriiriieiseiieetsee ettt | cenenens 17.000 50 | covrerereneennrinenen | veriennnenn3,202 | i | e 3,202 |.. 10/09/2018.
55825T 10 3 |MADISON SQUARE GARDEN SPORT CL A ORD.........ccocooumviimriirniinniiseneiieneiesnenis | coveiens 3.000 (58) | ... 12/16/2019.
55826T 10 2 |MADISON SQUARE GARDEN ENTER CL A ORD 3.000 | o315 [ 10105.040 | o315 [ 280 [ | s [ | e T [ i | s 75 12/16/2019.
562750 10 9 |MANHATTAN ASSOCIATES ORD 12.000 305 |.. 08/14/2019.
56418H 10 0 | MANPOWERGROUP ORD.......oouuuieurimerimmiseeserssessessesssssssssssssssssesssssesssssssssssssess | soneens 11.000 25 (76) | ........ 10/15/2019.
565849 10 6 | MARATHON OIL ORD......ccoiiiiiriirririiieiseisssisssssessesssseesssssssssesssssssssssssssssssssssnnss | sevsens [ oo | vevereeeens 161.000 (K74 s 12/15/2020.
56585A 10 2 | MARATHON PETROLEUM ORD.......cotvueiirrieririeriemsessriesseseseesssssssssesssesessssssssnns | eovonens | oee | eevenerees 130.000 \ , 302 | o | ceverreeeneen(2,856) | o | v (2,456) | ........ 12/18/2018.
570535 10 4 | MARKEL ORD.......cooitiuiiueiierieiseeisseesssssessesssesesssss st ssssssssssssesssssssassins | eseinns 2.000 2,067 |..1,033.300 2,067 | oo 2,383 (220)| ... 10/09/2018.
57060D 10 8 | MARKETAXESS HOLDINGS ORD......ctueuiieirirerirreiieiriesiiesiessiessenssssesessessssesssenes. | vereeens 7.000 3,994 |.... 570.560 3,994 | e 1,835 L [N IO 1,340 | v [ e 1,340 04/22/2019.
571748 10 2 |MARSH & MCLENNAN ORD.......couvurirririemnineriesiesesssesssssssssessessssesssssssssssssssesssnens | soveses 84.000 9,828 |..... 117.000 9,828 | ..o 3,913 155 470 470 |........ 10/25/2013.
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD......ccriuiiiririiernsieierisissinssssssesssssessssssssenes | sevenene 55.000 7,256 |..... 131.920 45 N IR 6,588 26 (1,073) | oo [ e (1,073) ] ........ 10/09/2018.
573284 10 6 |MARTIN MARIETTA MATERIALS ORD.... 12.000 3,408 10/09/2018.
574599 10 6 |MASCO ORD 60.000 3,296 10/09/2018.
574795 10 0 | MASIMO ORD.....coouiiiiriririiineiiieiiesisesisseisessesssse e sssessesessssssssessssesssesssesess | coneven 10.000 2,684 12/15/2020.
57636Q 10 4 |MASTERCARD CL A ORD.......coooiiiiiiiciiinniieseiisssiseseisesssssssessssssssesessssssssssesesnsenis | wovenens | oo | coveeevenns 147.000 | .ooovvverii 52,470 04/17/2020.
57667L 10 7 |MATCH GROUP ORD.......ctiriiiririierinnieiesisissessessssssessssssessesssssssessssssssssessssens | aevenene 30.000 4,536 10/09/2018. | ....
577081 10 2 |MATTEL ORD 68.000 1,187 03/19/2019. | ...
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD........... 53.000 4,698 .| 10/09/2018.
579780 20 6 |MCCORMICK ORD 48.000 4,589 10/09/2018.
580135 10 1 |MCDONALD'S ORD......ccomiuirrimiermrieimersesssesesenssssssessesssesssssssssssssssesssessssesssssssssnss | novesene | oo | oeverneeens 115.000 | vveecrvrcrrnn 24,677 04/17/2020.
58155Q 10 3 |MCKESSON ORD 4,870 10/09/2018.
58463 30 4 |MEDICAL PROPERTIES REIT ORD.......cccccovrvrrerirnes 1,569 03/19/2019.
58933y 10 5 [MERCK& COORD....... ...35,419 | ....81.800 | ......c.cccc......35,419 | ... .281 1,057 10/09/2018.
59156R 10 8 |METLIFE ORD ..6,385 248 02/10/2016.
592688 10 5 |METTLER TOLEDO ORD 4,559 |..1,139.680 4,559 10/09/2018.
594918 10 4 |MICROSOFT ORD.....coviiiiiriiiiieisieiessesssesessssssssesssssssssssessesssssessssssssessssssssssssessanss | eonenins | oee | ovvenes 1,304.000 | ...ocvvvrrrnee 290,036 |..... 222420 | .o 290,036 | ...oooverrnnee 129,959 | ... 2,700 04/17/2020.
595017 10 4 |MICROCHIP TECHNOLOGY ORD......coovveriermeimirmerirerirnesseessssssessessssssessssssssssesssnse | covesens 44.000 6,077 |..... 138.110 6,077 | cooveeererieerin 2,965 |.... 65 ... | 10/09/2018.
595112 10 3 |MICRON TECHNOLOGY ORD......c.ccevuriirrirriiiirneisessnsissessssssssesssssssssssssssssssesssnses | vevsene oo | vevereseens 192.000 | ovvvvrvrrirnns 14,435 | ... 75.180 | coovvveriiriinne 14,435 | oo 4,192 .| 04/17/2020.
595220 10 3 |MID AMERICA APT COMMUNITI REIT ORD.....cccvvuriierinirierirerireesseissriesienesseesneees. | veeeens 21.000 2,660 |..... 126.690 2,660 | .o 2,100 | oo 84 10/09/2018.
596278 10 1 | MIDDLEBY ORD......ciiuuuiuurermermrimeeseessssssessessseisssssssssssssesssessssssssssssssesssessssssnsinns | seseenns 10.000 1,289 |..... 128.920 1,289 | oo 1,103 08/14/2019.
60770K 10 7 |MODERNA ORD.......coomriiirimrimtiiiiniiesiesissesssiesssiesisesesesessssessssesiesssessssssssssssessens | coveens 49.000 5119 |..... 104.470 5,119 | e 2,664 07/16/2020.
608190 10 4 |MOHAWK INDUSTRIES ORD........cevuuirmmiimerineeisninsessessssssenssesssseessessssssessessssssssssses | osesen 13.000 1,832 |..... 140.950 1,832 | oo 2,089 | oo 10/09/2018. | ..o
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60855R 10 0 | MOLINA HEALTHCARE ORD.......coriviiiieriierniiierssiseisesisisssssienssssesessssisssessssssnnsns | vevseees 13.000 2,765 | ... 212.680 2,765 | oo 1,867 | oo [ | s | e 1,001 | v | e 1,001 | e 06/28/2019. | ..oocvvrriree,
60871R 20 9 |MOLSON COORS BEVERAGE COMPA CL B ORD.........ccovuvimrrrerieemnnnersesssessenisseens. | vereeens 33.000 1,491 | ... 45.190 1,491 | s 2,037 | oo 19 | s [ s (287) 10/09/2018. | ..o
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD.......oovviierririeieineriesiseesensseissesssssssssssnsns | sevesene oo | oeverneenns 235.000 275 797 10/09/2018.
60937P 10 6 |MONGODB CL A ORD........coouirirrirririiniiiesiesiesessessssssssssesssessssssssssssssesssessssensssnsans | coveens 8.000 | .ovvrrrrereerrnn2,872 [0.359.040 | oo ,872 [ i 1,208 [ s | s || e 1,665 | .ooeererinnrnes [ e 1,665 | ..o 04/17/2020.
61174X 10 9 |MONSTER BEVERAGE ORD.......ccostiririiimerienireiseesssissssesssesssessssisssssssssessssessssens. | aeveens 77.000 . 10/09/2018.
615369 10 5 | MOODYS ORD......cocivimmrrimmerimmerisesisssesessssssssssssssss s sssssssssssssessssssssssssses. | vosesens 32.000 9,288 |..... 290.240 9,288 72 .. | 10/09/2018.
617446 44 8 | MORGAN STANLEY ORD......cotvumirmrirreriemnisnirsessessseessssssssssssesssssssessssesssssssssnnss | noeesene [ oo | veverneenns 231.000 | ..oovveocrrerinnee 15,830 | ...... 68.530 | .ooovveriirerinns 15,830 315 .| 10/09/2018.
61945C 10 3 [ MOSAIC ORD.....couuiiriirmirmeireisneiisesisesssss s esssssses st ss st ssssisssssnsenes | coseeens 67.000 1,542 | ... 23.010 1,542 13 10/09/2018.
620076 30 7 |MOTOROLA SOLUTIONS ORD.....cc.evuemvimremrimrimnssenssesessessssssssssesssesssseesssssssssesssenes | coveeen 31.000 5,272 79 10/09/2018.
626717 10 2 |MURPHY OIL ORD.....couiimiririreisectneiseisesiesesessssisssssse st sssessssssssssssssns | eseies 31.000 375 19 12/16/2019.
629377 50 8 |NRG ENERGY ORD.......oorviririrmrriimriinssissssssssssessesssssssssesssssssssssssssssssssssssnes. | voveeens 59.000 2,215 71 10/09/2018.
631103 10 8 | NASDAQ ORD....coumiimrimrirmriaisseesessseisessssssssessesss s sssss st sesssssssssssssssesssesssenss. | oseiens 22.000 2,920 43 564 08/14/2019.
636518 10 2 | NATIONAL INSTRUMENTS ORD.......cvvvimrriririrrrisenniessissssssssssssssssssssssssssssssnens | cevevens 21.000 923 22 34 04/22/2019.
637071 10 1 [ NOV ORD.....coriuiierirrireiseissssiesie sttt ennsens | eveiens 76.000 1,043 PO TR (860) 08/14/2019.
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD......cvvuumiivmirmerinrrieninesiseesssesessesssnsssnnes | seveeens 32.000 1,309 (311 STOOUPINN PPN (406) 08/14/2019.
640268 10 8 |NEKTAR THERAPEUTICS ORD........ccvvumiimiiiirierireriseississsiesisesessssssssssssesssenesesnss | coveeens 30.000 510 000 | D10 | i 1,033 | e | s | e, (138) 03/19/2019.
641100 10 4 | NETAPP ORD....coiiirieimrimirierisesiseessesssesse st ssssssse st esssssssenssssssas | weseeens 51.000 3,378 | ... 66.240 3,378 | e 4,067 | oo 98 203 203 |t 10/09/2018.
B4110L 10 6 | NETFLIX ORD.....oiiiuireiiriereiieiseisesissesesssssesssssssssssssessssesssssssssssssssessssssssasssessssssses | cossiies | oo | cvseesonsins 70.000 | oo 37,851 |..... 540.730 | ..covvvrrrirniinns 37,851 .15,201 15,201 |........ 10/09/2018.
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD.........ccoomirmeririreereeisisnersessessssesssssssessesssssessenss. | coneens 17.000 1,629 | ... 95.850 1,629 [ oo TATT [ s | e [ everiesssesssssnsnies | e (198) (198)] ........ 03/19/2019.
648287 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD.......cocoirumrimermrieeereessnisseesersesssnsssenes | eneens 78.000 (32 IR TR (481) (481) | .veeee 03/19/2019.
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD.........cocoiiuirirririmininniieiseniesesenssssesnnsens | coveeen 91.000 (47 N BT (134) (134) 10/15/2019.
650111 10 7 |NEW YORK TIMES CL A ORD.......ccocouirimririemeimniinersesesseesessssissesssesssessssssssssssssssssnss | oseenns 33.000 47 12/15/2020.
651229 10 6 |NEWELL BRANDS ORD.......cocimiiiiiiiniiniicirenisisisssiessssssiessesssssessssssssessenssssssssessssinne | seenens 85.000 78 03/19/2019.
651639 10 6 |NEWMONT ORD ....155.000 161 10/15/2019.
65249B 10 9 [NEWSCLAORD.. 74.000 15 03/19/2019.
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD. 20 (73) 12/16/2019.
65339F 10 1 |NEXTERA ENERGY ORD....cccvvumirierineirerinriserieninsesensnsessnsessesssesssssssssssesssssnsssn | nnvennee | oo | verernernn296.000 | coviriniirnennnn 22,836 | oovce 77.150 414 (14,104) .. | 06/12/2018.
654106 10 3 [NIKE CLB ORD.....cooviiriirriierrissienieiseeensssssiensssissssssssenssssssensssssssesssesssssnssens | sovsnne [on | ereerennsni 209,000 | oviiiiiinnnnnn 29,567 | e 141.470 262 | oo | e 8,393 | .o .1 10/09/2018.
65473P 10 5 |NISOURCE ORD 22.940 B0 | covorrereeennins | e (353) 04/22/2019.
655663 10 2 |NORDSON ORD.... 000 | .oiiniennn2,210 | 200.950 17 419 03/19/2019.
655844 10 8 |NORFOLK SOUTHERN ORD.......coevumiimerirrimemriensesisensseesssssssssesssenssssessssssssnessnes | conenene | eon | oneernseons 44.000 | ..oovrocrierinnes 10,455 |..... 237.610 10,455 1685 | oo [ s 1913 | 10/09/2018.
665859 10 4 |NORTHERN TRUST ORD......ccmtimrimrrreirrineessessessensesisssessssssssssesssessssesssssssssesssess | soseeen 38.000 3,539 | ... 93.140 3,539 0L [ TR (498) (498) | ........ 10/09/2018.
666807 10 2 | NORTHROP GRUMMAN ORD.........cevrirmrrermmrirnrirsiissssssssssessssssssssssssssssssssssnssses. | voveeens 27.000 8,227 |..... 304.720 8,227 153 (1,060) [ ..oovvvrverriris | o (1,080) | ........ 10/09/2018.
668771 10 8 |NORTONLIFELOCK ORD.........ccuuurimrimieierireiserssssssessesssesessessssssssssesssessssssssssssssnens | soeesene | oo | veverneeens 120.000 | .ooevvrererrirens 2,494 | ...... 20.780 249 | ., 2,390 | oo 1,500 | oo | e (569) (569) | ........ 10/09/2018.
67020Y 10 0 |NUANCE COMMUNICATIONS ORD........ccoooomiiiiiiriiiiiniinsisciiiesissiisssississsisssissienes. | coviens 48.000 2,116 | ... 44.090 2,116 466 466 |....... 10/20/2020.
670346 10 5 |NUCOR ORD.....ocouiriuieuiirriiieiesiseeseiessiesiesssesessssss s s esesssssssssessesssensssssennsens. | covevens 61.000 3,245 | ...... 53.190 3,245 98 | oo | e (188) (188)] ........ 10/09/2018.
67059N 10 8 | NUTANIX CL A ORD.....oouiiririinieieiieeineesseise s ss st isssssssssnnss | ceneeens 27.000 860 | ... 31.870 860 | .o 1,160 | oo 16 | e [ e L T 04/22/2019. | ooverrririinnes
67066G 10 4 | NVIDIA ORD.....cotiiiririrririiieissiiesiesesessessssssess st ssessssssensssnssssssesssnnss | sveres | ene | soverienes 102.000 | .eoovvocrvirins 53,264 |..... 522.200 | .ooovviiriiinns 53,264 | ..cooovviriieri 5764 | ..o 65 ..29,264 29,264 |........ 12/18/2018. | oo




Annual Statement for the year 2020 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

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

(A 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 SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
670837 10 3 |OGE ENERGY ORD......cooiiiiiieriiireiiiieiesissssisssisssssssisesssssssesssnssssssessessssssesssssns | senenens 40.000 1274 | ... 31.860 1,274 | o 1,286 | o (12) (12) | overee 10/20/2020. | ..ovovevvrienne
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.....ccotviurimirierirrescesseisersesisssssessssssssssssesssessssenssssssssssns. | seneeens 15.000 6,789 |..... 452.570 6,789 | oo 5,184 | oo 10/09/2018. | ..o
674599 10 5 |OCCIDENTAL PETROLEUM ORD......cvvuuiimiiniiriereeisiseisesssesisessssissssssssssssssssssens | eveens 93.000 1,610 | ...... 17.310 1,610 1 07/16/2020.
679295 10 5 |OKTA CL A ORD....oiiuiiiiiirierierieisi e sestenisenins | oneiens 17.000 4,322 |..... 254.260 4,322 04/22/2019.
679580 10 0 | OLD DOMINION FREIGHT LINE ORD.........covvureririermrimiimeisesssessensssesesssssssesssensseens | eseeen 18.000 3513 |..... 195.180 3,513 | e L O 11 03/19/2019.
680223 10 4 |OLD REPUBLIC INTERNATIONAL ORD.........cocovviirrrriireriisserenssisesnssensssssssesssssssssenes | serenens 55.000 1,084 | ... 19.710 1,084 46 08/14/2019.
681116 10 9 |OLLIES BARGAIN OUTLET HLDG ORD IO I 11.000 899 | ... L B (N 899 12/15/2020.
681919 10 6 | OMNICOM GROUP ORD.......oiiiurirrirmeiineineiseessesssesssesissessssssssssssssesssssessssssssssssseses | seseens 43.000 2,682 | ... 62.370 2,682 | oo 3,084 | oo 28 | ... 112 10/09/2018.
681936 10 0 |OMEGA HEALTHCARE REIT ORD........ovviierieieinnirieniesesessssisssssesssesssessenssssssessns | coveeens 38.000 1,380 102 03/19/2019.
682189 10 5 | ON SEMICONDUCTOR ORD......cotiuurermeimremeesmeesneesesssesssseesssssssssssesssessssesssssssssssssess | soseens 80.000 2,618 06/28/2019.
682680 10 3 | ONEOK ORD......coiiiiiriririerniseiesississisessssssssssse s sssssssesssssssssssesssssessessssessonss. | sevenens 79.000 3,032 295 10/09/2018.
68389X 10 5 | ORACLE ORD......ccoiiuuiimrireereeisnessssssessesssseesssssssssss s sssssssssssssssesssesssssssssssssnsns | aeveens [0 333.000 | ..ovveecirerinnes 21,542 320 .. | 10/09/2018.
68902V 10 7 |OTIS WORLDWIDE ORD.....ccooovuuurriimrirmrisneissessesesseessssesssssssssssssesssssssssssssessnnss. | aovines 67.000 4,532 40 .| 11/26/2018.
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD........covuuiriririereinninerieresesesensssssssssiesssenes | coveeens [V [T 70.000 348 04/18/2017.
693506 10 7 |PPG INDUSTRIES ORD......oviuuiimmiemcirensseeiseesseessssssesssessssesssssssssssesssesssssssssssssssssssess | soseens . 46.000 97 10/09/2018.
69351T 10 6 |PPLORD e | i [0 136.000 225 10/09/2018.
69354M 10 8 |PRAHEALTH SCIENCES ORD.......ccouiumriuirieeieeiseesesssssssessesssesesssssssssssssesssesssssses. | soveeens 12.000 12/15/2020.
693656 10 0 |PVH ORD.....ciiiiiiiiiiciiisiisiieei bbb | eneiens 14.000 1 06/28/2019.
B9370C 10 0 [PTC ORD.....oriiieirimeimerieisiesiessseisessses st sss st sssssssss s ensesssssessssans | wesesens . 22.000 10/09/2018.
693718 10 8 |PACCAR ORD.....oouiiiriireimiisiseisesisesisessssise st sssssesssnns | eneiens 66.000 236 10/09/2018.
695156 10 9 | PACKAGING CORP OF AMERICA ORD.......ccovuuiiirirririiiiriniiierieneessiesssseessssesiens | coveeens 18.000 57 06/28/2019.
695263 10 3 | PACW PACWEST BANCORP ORD......ccovvuumrimrimersrisensessseseseessssssessesssessssessssssssssnes | soseeen 24.000 32 03/19/2019.
697435 10 5 |PALO ALTO NETWORKS ORD......coviiiiirmiiiiiiiesisisisssissssssssesesssssesssssssssessssenes 18.000 10/09/2018.
700517 10 5 |PARKHOTELS RESORTS ORD 39.000 39 03/19/2019.
701094 10 4 | PARKER HANNIFIN ORD.......ccosiimimmiiuniineiinsiseisssissssseesssesissessssssssssssssessssssssssssssans v | s 38.000 134 05/29/2012.
701877 10 2 |PARSLEY ENERGY CL A ORD.....cooviiiririiiiiniiieiieseeeesesissssessessssssesssssssssssessenss | coveiens 53.000 11 06/28/2019.
704326 10 7 |PAYCHEX ORD . 62.000 154 10/09/2018.
70432V 10 2 | PAYCOM SOFTWARE ORD.......coviiiiririiinirniernsssiessssissssessssssssssesssssssssesssssssssessnns | onssnns 9.000 04/22/2019.
70450Y 10 3 |PAYPAL HOLDINGS ORD........covvumremrinrinerienisesessessessensssesssesssssessssssssssesssesssssssssssns | sovonens | oee | eovserenes 204.000 12/18/2018.
70614W 10 0 [PELOTON INTERACTIVE ORD 16.000 10/20/2020.
712704 10 5 |PEOPLES UNITED FINANCIAL ORI . 75.000 54 04/22/2019.
713448 10 8 |PEPSICO ORD [V [0 239.000 | ..oovvenirerinnes 35444 | ... 148.300 | .ovoocvrerinnens 35,444 945 10/15/2019.
714046 10 9 |PERKINELMER ORD RO [ 21.000 3,014 |.... 143.500 3,014 6 06/28/2019.
717081 10 3 |PFIZER ORD....coutiiuiiirrimeiseesseisessessessssses st ssssssssesssssssssssssssnns | ovesens [0 945.000 04/16/2003.
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD.......cooorvermriermneeirreiseesssesssssssessssssssssssenns | ceneeens [0 266.000 1,253 10/15/2019.
718546 10 4 |PHILLIPS 66 ORD........ccivimirimeiiiiiinenirnisriiesiesssessessssessssessssessesssssssssessssesssesssesess | coveven 70.000 252 06/28/2019.
72346Q 10 4 | PINNACLE FINANCIAL PARTNERS ORD............ SSUSTTTRURTON PR 14.000 9 6 08/14/2019.
723484 10 1 | PINNACLE WEST ORD.....cotiiuiiiririrririeinniensiiesiesessesssssssssessenssessssssssssssssesssens | covevens 22.000 70 | o | e (220) 06/28/2019.
72352L 10 6 |PINTEREST CL A ORD......cootierieiirmeriesieseseessesse s sssessessssssssssesssessssessensssssssssnns | osesens 82.000 | .oovvvsvrriernn 5,404 | 1185900 | v 5,404 | 2,015 | s | s | e | e 3,389 | .o 07/16/2020.
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723787 10 7 |PIONEER NATURAL RESOURCE ORD........cccviiiirriniiiereriiirisssiersssseeessssissssessssnsss | sevenens 32.000 3,644 | ... 113.890 3,644 67 (1,199) | oo [ s (1,199) | ....v... 10/09/2018. | ..o
72703H 10 1 |PLANET FITNESS CL A ORD 17.000 1,320 | ... 77.630 1,320 £510 [ PPN PR 50 12/16/2019.
731068 10 2 |POLARIS INDUSTRIES ORD 11.000 1,048 | ...... 95.280 1,048 27 (71) (71) 06/28/2019.
73278L 10 5 |POOL ORD............ 5.000 1,863 |..... 372.500 | .o 1,863 11 801 801 08/14/2019.
733174 70 0 |POPULAR ORD......oouumeimrimminmrsaessesssessseessessssssessesssssssssssssssssssssesssessssssssssssssssssssnses | soseeens 19.000 1,070 | ...... 56.320 1,070 26 (46) (46) | ........ 04/22/2019.
737446 10 4 |POST HOLDINGS ORD......coviiiieireriiirirsiernsssisesssssssesssssssssssesssssessesssssssssessssssansn | sevnnens 12.000 1,212 ... 101.010 1,212 97) (7o) 06/28/2019.
741447 10 8 | T ROWE PRICE GROUP ORD 46.000 6,964 |..... 151.390 6,964 166 10/09/2018.
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD. 55.000 2,729 | ... 49.610 2,729 123 10/09/2018.
742718 10 9 |PROCTER & GAMBLE ORD.........ccoirumrierimirierirseseesssssssnsesssesessessssesssssessesssessssssns | novesene | oo | veverneeens 406.000 1,266 12/31/2005. | .ovvoerierirnes
743315 10 3 |PROGRESSIVE ORD.......coiiieiiriireineiseiiesieseseesssise s sssessssessssissssssssssssssssssssssssss | soseenns 299 10/09/2018.
T4340W 10 3 [PROLOGIS REIT......iiiiiiiieiieieiisisisesisisissssesssssssessssssssessesssssssssessssssssesssssssssssens. | onsses 283 , , 10/09/2018.
743424 10 3 | PROOFPOINT ORD.....ccouriuimmrimriienseesssesessssssessesssesesssssssssssssssssesssesssssssssssssssenes | sosesens . 195 195 | . 04/22/2019.
743606 10 5 |PROSPERITY BANCSHARES ORD......ccomiiiiiniiiiiieriiiissinsissiiessisessssssisssisessinss | coneien 14.000 26 (35) (35) [ ..o 08/14/2019.
744320 10 2 | PRUDENTIAL FINANCIAL ORD......ccoviiiuiirirrinieieisissienssesessessssssssssesssesssssssssssssses | coveees 82.000 361 (1,285) [ oo | s (1,285) | ........ 10/09/2018.
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD...... 98.000 192 (74) (74) | ........ 10/09/2018.
74460D 10 9 |PUBLIC STORAGE REIT ORD 29.000 232 521 521 | .. 10/09/2018.
745867 10 1 |PULTEGROUP ORD.......oireriemeiiirierireseseesssissssse s eessssssssssssssssssssssessssssssssssssssnses | sovesen 51.000 12 903 903 |..... 04/17/2020.
74624M 10 2 |PURE STORAGE CL A ORD.....cooniiiiiriieiieiseisssisesissssssesssssssssesssesisessssssssssssssns | sevsen 45.000 248 248 | ... 06/28/2019.
74736K 10 1 |QORVO ORD........ocosiriiireiinneiiineeiecerissesissesissenissssessnsssssssssnssssnssssnssssssessnssonsssns | eoennne | eee | eeevereenenn28.000 | oo 3,824 |1 166.270 | oo 3,824 | e 970 | s s [ e | coveesienenins 15T | e [ e 1,151 08/08/2018.
747525 10 3 |QUALCOMM ORD . 517 12,886 10/09/2018.
74762E 10 2 |QUANTA SERVICES ORD 28.000 6 877 10/15/2019.
74834L 10 0 | QUEST DIAGNOSTICS ORD.........osiiviriririeeirieeiieneisessesessesesesssesessssessesssssesessesesens | coneeens 27.000 60 334 10/09/2018.
748380 10 1 [QUIDEL ORD.......coiiiiiriiiiiiisisissieiesisiessessss et ssssssss s sssesssssssssssenssssane | nevsses 8.000 | .o 1,437 [ 100179650 | oo b 3T | il 94T | i [ | s | s (503) [C0%) N - 07/16/2020.
74915M 10 0 |QURATE RETAIL SRS A ORD......ccoooouriiiiriiiriiiineiieseiisssissesisssesssssssssssssssessssess | coneiens 81.000 122 (98) (98) | ........ 03/19/2019.
74915M 30 8 |QURATE RETAIL INC 2.000 A | s [ (130) 03/19/2019.
749685 10 3 |RPMORD 25.000 37 351 06/28/2019.
754730 10 9 | RAYMOND JAMES ORD.........cooiriuirmnrireeirneeseesssisessessssesssesssssisssssesssssssesssssssssssssssnss | soseeens 26.000 38 161 10/09/2018.
754907 10 3 |RAYONIER REIT ORD.....ccvviiiiiiiiieiiiesisisississssssssessssssssesssssssssssesssssssssessssssnsss | sevenens 26.000 28 (88) 12/16/2019.
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD........ccoueivririerirrimeeserinerienssenesssessessssssessesssssssns | sovonens | oee | eevnerenes 243.000 346 | oo | e 1,256 | .o 11/26/2018.
756109 10 4 |REALTY INCOME REIT ORD... 57.000 159 | i [ e (653) 10/09/2018.
75615P 10 3 |REATA PHARMACEUTICALS CL A ORD. 4.000 32 10/20/2020.
758849 10 3 |REGENCY CENTERS REIT ORD.....civuuririereeimeeserieriseesensssesesssesssssssenssssssssssnsssnns | soseeens 29.000 L5 IR OO (506) (506) 03/19/2019.
75886F 10 7 |REGENERON PHARMACEUTICALS ORD......ccovvvririireirnrieirerisisessssersssssesessssessesessens | sevenene 16.000 | ..ooovrevvivreecna 7,730 [ 10483110 | ceoiiiiicecee 1,730 | 8,281 | s [ | s | e 1722 | s 10/09/2018.
7591EP 10 0 |REGIONS FINANCIAL ORD.......vviriermrimimmerieeiseeessesssessessessssessessssssssssssssesssensssssss. | seneeens 214.000 133 | s [ s (223) 10/09/2018.
759351 60 4 |REINSURANCE GROUP OF AMER ORD.........cccoimiiiiimiiiniiniiiciiesiiesissiassisssissenens | covevens 12.000 34 | | e (566) (566) | ........ 08/14/2019.
759509 10 2 |RELIANCE STEEL ORD.......etuuiiiiiierieririeieissiieiiesiesssessssssssesisesssesssesssssssssssessenns | coveeen 12.000 30 (0) (O] 08/14/2019.
759916 10 9 |REPLIGEN ORD 11.000 B7 | coveereerierinees | e 67 12/15/2020.
760759 10 0 |REPUBLIC SERVICES ORD 43.000 71 287 287 10/09/2018.
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761152 10 7 |RESMED ORD.....ooiiiiiiiieiiiieeirisiesisseissie s sssessssssssss e sssssssssessssssssssssensnns | seenens 28.000 5952 |..... 212.560 5,952 44 10/09/2018. | ..o
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD.........cvimierremmiimeriensseeseessssasessesssesesssesssssssssessens. | seveees 0.997 21| . 21.260 | .ovveeririeireninn 21 01/04/2017. | oo
76169C 10 0 |REXFORD INDUSTRIAL REALTY REIT ORD......cevurirmeiriinrisesississeessessessesssssssnens. | coeeens 26.000 1,277 | ... 49.110 1,277 12/15/2020.
76680R 20 6 |RINGCENTRAL CL A ORD......cooiiiirriiiiiiiierieriseseeissiesssiessesssesssssssssesssesssesssenens | sereeens 14.000 5,306 |..... 378.970 5,306 10/15/2019.
770323 10 3 |ROBERT HALF ORD.....coouiirieimiimiiieriineeseessssissessesssssssesssssssesssssssssssesssesssssssssssssssns | seseeens 23.000 1,437 | ... 62.480 1,437 31 04/22/2019.
773903 10 9 |ROCKWELL AUTOMAT ORD......coiiriiireirnenrersiersnsssesessssssesesssssssssssesssssssssessssssssenss. | sevenens 24.000 6,019 |..... 250.810 6,019 99 .| 10/09/2018.
77543R 10 2 |ROKU CL A ORD s | e 16.000 5312 |..... 332.020 5,312 .| 06/28/2019.
776696 10 6 |ROPER TECHNOLOGIES ORD.......coiviiiiiiiiiisiisiiiesierisississiiesiesisssssssisssssssenes | cenviens 20.000 8,622 |..... 431.090 8,622 41 10/09/2018.
778296 10 3 |ROSS STORES ORD 69.000 8,474 |..... 122.810 8,474 20 06/12/2018.
780287 10 8 |ROYAL GOLD ORD 12.000 1,276 |..... 106.360 1,276 13 04/22/2019.
78400V 10 4 | S&P GLOBAL ORD......covuuiiiiirierriiseirsieissssessessssssessesssssssnsssssssassessessssssessssssssessesens | onssns [ I 41.000 | .oovrvierinnes 13,478 |..... 328.730 | .o 13,478 110 10/09/2018.
78410G 10 4 |SBA COMMUNICATIONS CL A REIT ORD O I . 22.000 6,207 |..... 282.130 6,207 41 08/08/2018.
784117 10 3 | SEI INVESTMENTS ORD . [V 26.000 1,494 | ... 57.470 1,494 18 04/22/2019.
78440X 10 1 |SL GREEN RLTY REIT ORD....couivirrirrerrimirieriensseessesssssssessenssesssssessssssssssesssesssenss. | eoveens 15.000 8% | ... 59.580 894 53 03/19/2019.
T8442P 10 B | SLIM ORD......iiuiiuniieireiteetie sttt | aniiaees 86.000 1,066 | ... 12.390 [ v 1,066 10 12/16/2019.
78467 10 0 |SS AND C TECHNOLOGIES HOLDINGS ORD.........cccuumrverrierireririeiniierierieneseessnies | vereeens 40.000 2,910 | ...... 72.750 2,910 21 10/09/2018.
78486Q 10 1 | SVB FINANCIAL GROUP ORD......ovumriurririimrimsinsesssssssssesssesssssssssssssssesssesssseesssssans | soneens 11.000 4,266 |..... 387.830 4,266 10/09/2018.
78573M 10 4 | SABRE ORD......coouiiimiiiriiieeiiesis s | conssins 54.000 649 | ... 12.020 649 8 08/14/2019.
78667 10 8 | SAGE THERAPEUTICS ORD......ccotveiireeierireineriessiesiesssesssssssssssssssenssessssssssssssssses | soeeens 10.000 865 | ... 86.510 | .o 865 10/20/2020.
79466L 30 2 | SALESFORCE.COM ORD.......ciiimuiiuiireeireineessssssessesssessssesssssssssssssssessssssssssssssssssess | soseens [0 152.000 | .vvvecrerriinns 33,825 |..... 222.530 | .ovvereiieniis 33,825 06/28/2019.
803607 10 0 | SAREPTA THERAPEUTICS ORD.......coituuiriiriirirrirriseissiiesiessesssssessssssessesssesesenss. | coveiens 13.000 2,216 |..... 170.490 2,216 03/19/2019.
806407 10 2 |HENRY SCHEIN ORD s | s 30.000 2,006 | ... 66.860 2,006 10/09/2018.
806857 10 8 |SCHLUMBERGER ORD 262.000 5719 | ... 21.830 5,719 328 09/21/1984.
808513 10 5 |CHARLES SCHWAB ORD.... 155 .. | 08/14/2019.
81181C 10 4 |SEAGEN ORD .| 03/19/2019.
81211K 10 0 |SEALED AIR ORD.......cccovvuniririinerienirinireenns 12/15/2020.
816851 10 9 | SEMPRA ENERGY ORD 217 10/09/2018.
817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD. 34.000 1,669 | ... 49.100 1,669 27 04/22/2019.
81762P 10 2 | SERVICENOW ORD........ovverrerrirrerricrirenereenns .. | 10/09/2018.
824348 10 6 | SHERWIN WILLIAMS ORD 75 .| 10/09/2018.
82669G 10 4 |SIGNATURE BANKORD........ 22 04/22/2019.
828806 10 9 | SIMON PROP GRP REIT ORD.....cotvuuiummrirrireesniseisessesssessensssssssesssssssssssessssssssssans | soseeens 62.000 5,287 85.280 5,287 66 10/20/2020.
829688 10 3 |SIRIUS XM HOLDINGS ORD.......ccovurirrirmiireiinrisiresssisessssessssssesesssssssssesssssssssssssesssssns | onsses 281.000 1,790 6.370 1,790 12 04/17/2020.
830566 10 5 | SKECHERS USA CL A ORD.....coivimririereisirieriesisesesessssssessessesssessssssssssesssssssenes | sevesen 27.000 970 | ... 35.940 | .o 970 10/20/2020.
83088M 10 2 | SKYWORKS SOLUTIONS ORD.........ccomiiuiiiiirriiiiisiissisiiesiisesssississsisssisssssissnies | oneiens 35.000 5,351 |..... 152.880 5,351 66 10/09/2018.
83088V 10 2 |SLACK TECHNOLOGIES CL A ORD.......ccvrurriririeirierirerersesseisssiesisesesssesssssssssseseens | coveens 76.000 3,262 | ... 42.916 3,262 07/16/2020.
831865 20 9 | A O SMITH ORD.....ciiuuieirireiiieiseesereseessessse et sssssse st ssssssssans | eseins 27.000 1,480 | ... 54.820 1,480 26 06/28/2019.
83200N 10 3 | SMARTSHEET CL A ORD......ccoiriuirieiieiienirisseiesiesssiesiesesssssssessssesssessssssssssssessnes | voreeens 22.000 1,524 | ... 69.290 1,524 10/20/2020.
832696 40 5 | JM SMUCKER ORD.....cciiumirmmrimirieeiseiseesessssssssesssesssseessessssssessesssssssssssssssesssesssesess | sosesens 22.000 2,543 |..... 115.600 2,543 78 10/09/2018.
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83417M 10 4 | SOLAREDGE TECHNOLOGIES ORD...........ccouiiiriiiiniiiissiissiesisssissiiesssssiesisssiss | oniiens ¢ 8.000 2,553 |..... 319.120 2,553 | e 2,506 | .o 47 10/20/2020. | ..o
842587 10 7 | SOUTHERN ORD.....cvvvimrimiimrineinerienissessnsssssessessessssssssssssssesssesssssssssssssssssessenss | sovesene | oo | veverneeens 197.000 | .cvercrrrerinns 12,102 | ...... 61.430 | .oovvverireninne 12,102 | e 8,894 | s 500 | coveererrererereereeins | cevreereneneenns (447) 10/09/2018. | ..o
844741 10 8 | SOUTHWEST AIRLINES ORD........oovuiiriiiiieineiineiseesssisesssssessssesssssssssssssessncsss | neesene oo | vevereeenns 102.000 | .oovvercrirrirnnns 4754 | ...... 46.610 4,754 37 | e | s (752) 10/09/2018.
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD......cvtvuuriuirieririeirissiisisesssssesessssssssssssseens | covevens 21.000 821 | ... 39.090 | .o 821 43 12/15/2020.
848637 10 4 | SPLUNK ORD......ccuuuiumieieiinersneissessesssssssessssissessssssss st essssssssssssssssssesssssssssssssnsnns | soseiens 29.000 4,927 |..... 169.890 4,927 583 10/09/2018.
852234 10 3 | SQUARE CL A ORD......cociriiirririiiiseisisisnsissessssiessesssesssssssssssssssssssssssesssssssssesssnssnss | eonenins | oee | seeverersnnes 64.000 | ..oooorvierrennn 13,929 |..... 217.640 | .ooocviiie 13,929 | i B TBT [ i | s [ | e 9,462 | oo | e 9,462 | ..o 07/16/2020.
854502 10 1 | STANLEY BLACK AND DECKER ORD.........cccvuuivierimrimeeneriassssesssesssssesssssssssssesssasens | coveeens 30.000 5,357 |..... 178.560 5,357 83 385 10/09/2018.
855244 10 9 | STARBUCKS ORD.......oiiiuiriiireireineiseisssisssssessssisssssssssesssesssssssssssssssssssesssesssssses | neesene [ oo | vevereeeens 218.000 | ..oovereiirinnes 23,322 KL T RO ISP 4155 | i 10/09/2018.
85571B 10 5 | STARWOOD PROPERTY REIT.......coouirimiiririeriierieriseseesssssssssessesesssesssssssssesssenes | coveens 55.000 1,062 53 382 382 | ... 04/17/2020.
857477 10 3 | STATE STREET ORD.....ooouiiuieiricrieeiseessssisssse st ssssssssssssssssssssssssssnnes | seneinns 73.000 5,313 {172 R I (461) (461) | .....nc. 08/14/2019.
858119 10 0 | STEEL DYNAMICS ORD......cocrvirirririiriierineiresisssessssssssssssssesssssssssesssssssssssessssssssessans | sevenens 43.000 1,585 43 122 122 | ... 04/22/2019.
858912 10 8 | STERICYCLE ORD.....cotiiureirimeimeesseiessssessssisessesssssssesssesssssssssssssssessessssssssssssssssnes | soseeens 16.000 1,109 L1 T ORI PR 88 | s 04/22/2019.
85917A 10 0 |STERLING BAN ORD.......coiiiiriiiiiiiiiniiiesiesieissisie s sissssssississsssssssssssssssions. | coviens 41.000 737 . 1 ] s [ s (127) 12/16/2019.
862121 10 0 | STORE CAPITAL ORD......ccoiimiriiirieiieisesiseesesssssssesssesssssesssssesssssesssesssssssssssessssnesssens | coveeens 45.000 1,529 | ... 33.980 1,529 | oo 1,004 | e 16 16 526 526 |........ 07/16/2020.
863667 10 1 | STRYKER ORD....coouiieriireiieeineieriesisnssseesseisesssssssessessssssssssssssssssssssssssssssssssnsssens | consenns | eon | oneesonsenns 56.000 | .oovverrrirnnnne 13,722 |..... 245.040 | ..o 13,722 | v 9,861 129 | oo [ s 1,966 | ..o .. | 10/09/2018.
866674 10 4 | SUN COMMUNITIES REIT ORD.......ccovtiumiirrierirririeiiineiiesiesesessssssessssessesessesssnies | oveeens 16.000 2,431 |..... 151.950 2,431 50 30 | o | e 30 .| 08/14/2019.
871607 10 7 | SYNOPSYS ORD.....coouiermrirremerieisieniesssssesssssssessesssesssesssssssssssssssssssesssssessssssssssssssenes | sosesens 29.000 7,518 |..... 259.240 7518 | e 2,835 | oo [ e | e | s 3481 | s | e 3481 | o 10/09/2018.
87161C 50 1 | SYNOVUS FINANCIAL ORD.....ccoormrvirrrireriiniisessissseesessesssssssssssssssssssssssssssssssns | weneens 29.000 939 32.370 37 | e | e (198) (198)] ........ 08/14/2019.
87162W 10 0 [ SYNNEX ORD.....couuuriurirreirimeeseiseesssssiesssssssesssssssssessesssssssssssssesssessssssssssssssssns | sevsees 8.000 115 115 | e 10/20/2020.
87165B 10 3 | SYNCHRONY FINANCIAL ORD........ccosriumrieemerineesseesensssessssssessssssssessssssssssesssesssnssss | svvinees | one | eeveneenns 155.000 136 | oeeveeereenerierieees [ e (202) (202)| ........ 05/22/1987.
87166B 10 2 |SYNEOS HEALTH CL A ORD.......coomiiiriiriiirierireieeissiesiiesissssessesessssesssssssesssenens | coveens 14.000 119 119 | 10/20/2020.
871829 10 7 |SYSCO ORD.....civuurirrerrieiseisesieseseessesssss st esssensenins | eneiens 93.000 167 (1,049) [ oo | s (1,049) | ........ 10/09/2018.
872307 10 3 | TCF FINANCIAL ORD......ovoiireiiiirieiiiiisieinsieisssiesessssiesssssesesssesessssssenssssssssesssssssessns | seenens 30.000 A2 | e | s (293) (293) 08/14/2019.
872540 10 9 |TJXORD 52 .1 03/18/2013.
872590 10 4 | T MOBILE US ORD . .| 10/20/2020.
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD 19.000 | .oovvverereirennnn 3,948 [ 1100207.790 | oo 3,948 | i 2,374 | s s | e | e 1,622 | v | e 1,622 | v 08/08/2018.
875372 20 3 | TANDEM DIABETES CARE ORD. 11.000 (38) 07/16/2020.
876030 10 7 |TAPESTRY ORD......cooimiimrirriiiriseississnsisssssssss s ssssssses s ssssssssssesssesssesssssssssssss | soveenns 56.000 19 10/09/2018.
87612E 10 6 | TARGET ORD.....ctiuuieeriirieieniseesenisssiessesssessssssessssessesssesssssssssssesssesssesssssnssssssns | sevenens | ee | cesveneriens 89.000 239 10/09/2018.
87612G 10 1 | TARGA RESOURCES ORD.. 43.000 52 10/09/2018.
87918A 10 5 |TELADOC HEALTH ORD.......oevourremrirrricrirrererinniens 21.000 | .o, 199 [100199.960 | o199 [ 314 [ | s || (115) 07/16/2020.
879360 10 5 |TELEDYNE TECH ORD.....cooiiumieiniimerierisessessssssensesssesessesssssssssssessesssessssissssssssssnns | seseeen 7.000 318 08/14/2019.
879369 10 6 | TELEFLEX ORD.....ceooviiririiiririeiersiseieisisesesseisess e isssessssssssssssesssssessessns | sevenens 9.000 12 316 10/09/2018.
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD . (ST O 20.000 | .ovvervvernverrnnnnen 371 | 18570 [ e 37T [ 514 | L RO I (137) 10/15/2019.
88025U 10 9 | 10X GENOMICS CL A ORD.....cooiiimiireireiiiiseiieeissscsssssssssesssesssssssssssssssesssesssesssesssas | soeeens 9.000 | ovevevrirrrrieeern 1,274 | 141600 | e 1,274 | e 1,395 [ e | et | | e (121) 10/20/2020.
880770 10 2 | TERADYNE ORD.....cooiivirririeimiiiniierieseessssiessie st enssssssssssesssnnns | coseiens 33.000 13 | s | e 1,706 | .o [ e 1,706 | oo 06/28/2019.
88087E 10 0 | TERMINIX GLOBAL HOLDINGS ORD.......euuuriuermnrirrereesseiseiserssssssessssesssessssssssens | seveees 26.000 020 | e 1,327 | i 1448 | 321 321 | 08/14/2019. | .oovvvrririrines
88160R 10 1 [ TESLA ORD.....cvomieeiiiiiiiierierisseeissieiiesi st ensssssssesssesssesssensssnssns | sverens | ene | soverienes 127.000 | oo 89,620 |..... 705.670 | ..oooverrirnrenns 89,620 | ..coovviriieriins TA420 | oo ..62,760 62,760 |........ 10/20/2020. | ...cvoevirrirnns
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882508 10 4 | TEXAS INSTRUMENTS ORD......ccocmiiiiiriiiieiiiieiierisisssissssnsssiessesssssessssssssesssensssnsene | sevenens [OOSR 156.000 | coovevvvercrenne 25,604 |..... 164.130 | oo 25,604 | .o 15,636 | .ovevvcrcirinicins 580 12/18/2018. | .overevrcnne
883203 10 1 | TEXTRON ORD......cooivimrimrimisieeiensseisssssesssessessssssssssssssssssesssesssssesssssssssesssesssnesss. | sovesens 49.000 2,368 | ... 48.330 2,368 | .o 3447 | ... 1 4 10/09/2018. | ..o
88339 10 5 | TRADE DESK CL A ORD......oiiumiimiiniiineiieeieeiseisssisse s sssesssssessssssssss st ssesssassssssssas | coesens 7.000 5,607 |..... 801.000 5,607 .. | 06/28/2019.
883556 10 2 | THERMO FISHER SCIENTIFIC ORD e | e OO0 [T 69.000 | ...ovveurierianes 32,139 | ... 465.780 59 .| 08/18/2017.
885160 10 1 | THOR INDUSTRIES ORD......ovivumrirrireesmineisesiseseseesssisessesssessssessssssssssssssesssssssssens | soseeen 12.000 1,116 92.990 5 07/16/2020.
88579Y 10 1 [BM ORD.....cciiiiciieiicieiisieiss st | enies [ 97.000 | oo 16,955 |..... 174790 | oo 16,955 381 10/20/2020.
886547 10 8 | TIFFANY ORD....covuuiirririerriaiisesiesiseessssssesse s sses s ssssssesssenss. | oveien 24.000 3,155 |..... 131.450 3,155 70 10/09/2018.
891092 10 8 | TORO ORD......civuemiiirriieiieeiiessiseess s | cereiins 20.000 1,897 | ... 94.840 1,897 20 06/28/2019.
892356 10 6 | TRACTOR SUPPLY ORD.....coiiiirririmrimeemerisisiensenssssessssssssssessesssessssssssssssssssesssenes | coveeens 24.000 3,374 |..... 140.580 3,374 36 10/09/2018.
892672 10 6 | TRADEWEB MARKETS CL A ORD.....cooiiimiirierneineiserieseiessseisessesssessssessessssesssssns | eneens 17.000 1,062 | ...... 62.450 1,062 12/15/2020.
893641 10 0 [ TRANSDIGM GROUP ORD.......oooiirriiireirrisesseiissinssssesssssessessssessssessssssssssssesssssesss | vevsenes 10.000 6,189 |..... 618.850 6,189 325 10/09/2018.
89400 10 7 | TRANSUNION ORD 36.000 3572 | ... 99.220 3,572 11 10/09/2018.
89417E 10 9 | TRAVELERS COMPANIES ORD 53.000 7,440 |..... 140.370 7,440 179 10/09/2018.
89469A 10 4 | TREEHOUSE FOODS ORD.......ovivimrimremmrinirierieressessessssssessessesesssesssssssssesssesssseses | coveens 11.000 467 | ...... 42490 | .o 467 12/16/2019.
89531P 10 5 | TREX ORD.....iiiuuieuiiiiieiieiseesssise st ees bbbt issssssssnns | anvsaees 23.000 1,926 | ... 83.720 1,926 10/20/2020.
896239 10 0 | TRIMBLE ORD....cctiiiiiimiiniiieiiesiieiesissesesiesssesssessssses s st essssssessssessensseness | covevens 48.000 3,205 | ...... 66.770 3,205 03/19/2019.
896945 20 1 | TRIPADVISOR ORD......civuuuriuirreeieriseisessssesssssesssesesessssssssssesssesssssesssssssssesssesssnsess. | soveses 21.000 604 | ... 28.780 | .ovverieririinns 604 10/15/2019.
89832Q 10 9 | TRUIST FINANCIAL ORD........cooiirrermiiniessiineeisssisessssisesssesssesssesssssssssssesssesssssssssinns | soneeens [0 267.000 | ..oovorrirrinnns 12,797 | ... 47.930 | oo 12,797 481 10/09/2018.
90138F 10 2 | TWILIO CL A ORD....vuuiririrrireeseessesse e sssssss s sssssssessssssssnsnns | osesens 26.000 8,801 |..... 338.500 8,801 07/16/2020.
90184L 10 2 | TWITTER ORD....ouuiiuiirmeieiieiieeiieessessss s ssssssse st sssssssssessssssssssssssssssssssenes | eseins [0 137.000 | .ovvvercrerrirenns 7419 | ... 54.150 7,419 10/09/2018.
902252 10 5 | TYLER TECHNOLOGIES ORD.........cccviirvimrirrimeiriesriesiesessesssesessssessenssssesssssssssnes | coveeen 7.000 3,056 |..... 436.520 3,056 08/14/2019.
902494 10 3 | TYSON FOODS CL A ORD......couuivmmrimrereesneesisssensesesseesssssssssssssesssssssssssssssesssesssssess | soseeens 34.000 2,191 | ... 64.440 2,191 58 08/08/2018.
902653 10 4 |UDRREIT ORD N 52.000 1,998 | ... 38.430 1,998 74 10/09/2018.
902681 10 5 |UGI ORD 41.000 1,433 | ... 34.960 1,433 54 10/15/2019.
902973 30 4 |US BANCORP ORD . [0 251.000 | .ovverriierinnes 11,694 | ...... 46.590 | ..ooveririnns 11,694 422 10/09/2018.
90353T 10 0 |UBER TECHNOLOGIES ORD........ccouuiiiiiirierirrisneinessiesiesssesessssssssssssessessssssssssens [0 278.000 | ..oovveirirrienns 14,178 | ...... 51.000 | .oovvveriiireninns 14,178 07/16/2020.
90384S 30 3 |ULTABEAUTY ORD..... 12.000 3,446 |..... 287.160 3,446 10/09/2018.
904214 10 3 |UMPQUA HOLDINGS ORD.....cotueriiireeriisirsniniseisssiessesssseessssssssssssssssssssessssssssessanes 44.000 37 12/16/2019.
904311 10 7 |UNDER ARMOUR CL A ORD 36.000 06/28/2019.
907818 10 8 |UNION PACIFIC ORD ...119.000 462 .1 10/01/1991.
910047 10 9 |UNITED AIRLINES HOLDINGS ORD 60.000 v 3,936 02/05/2018.
911312 10 6 |UNITED PARCEL SERVICE CL B ORD......ccvvvmerimrireereeineinessesesesssessssessessssssnsssenss | seseenn [0 106.000 | ..ovvvrvrncrrnes 17,850 |..... 168.400 | oo, 17,850 | v 11,943 428 .. | 06/28/2019.
911363 10 9 |UNITED RENTAL ORD......corvirririreieisrisiesisisissssssssssssesssssssssessssssssssssesssssssssesssnsnns | senenens 16.000 3711 |..... 231.910 3,711 .| 10/09/2018.
912008 10 9 |US FOODS ORD.....couvuuivuirirerirreseessesssesssessessseesssssss s ssssssssessessssssssesssssssssssesssnsess | soseses 42.000 1,399 33.310 06/28/2019.
91307C 10 2 |UNITED THERAPEUTICS ORD........coviiiiiiiiniieissiiesisesssseisseessssssssesssesssssessssssssssans | soneeens 8.000 1,214 |..... 151.790 12/16/2019.
91324P 10 2 |UNITEDHEALTH GRP ORD.......ccouvirirririiiriirienierissesssissssiessessssessssssssssssssssssnens | coveens [0 161.000 | wvvvverrierirs 56,459 |..... 350.680 778 10/15/2019.
91347P 10 5 |UNIVERSAL DISPLAY ORD......coosiutmiireireisirieisesiseessssssssssssssssessssessssssssssssssesssnses | sevsees 8.000 1,838 |..... 229.800 5 03/19/2019.
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD.........c.ccvvumirieririninieinieerierinssienssssessnies | coveies 17.000 2,338 |..... 137.500 3 10/09/2018.
91529Y 10 B [UNUM ORD......otiiieimrimeimrisesiesiessseeseessssssessessssssssssssssesssesssesssssesssssssssssssessssnss. | sevenens 41.000 941 22.940 47 06/28/2019.
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918204 10 8 | VF ORD..ooiiiiiiicieicie it | cerenine 90.000 7,687 | ... 85.410 7,687 | oo 3,040 | i 174 (V2] 1 IR IO (1,283) | ........ 05/29/2012. | ©oooeveerires
91879Q 10 9 | VAIL RESORTS ORD.......coiririmirierimeisesssisiessessssesseessssssessesssessssssssssssssssesssessssenss. | seeeens 7.000 1,953 |..... 278.960 1,953 | oo 1,562 | oo 25 274 274 | ... 06/28/2019. | .oocvvevrrirines
91913Y 10 0 |VALERO ENERGY ORD......crtiimriririiiieiieeiseiseisssisssssessesisesssssssssssssessssessssssssssnns | sevsees 32.000 1,810 | ... 56.570 1,810 125 (G- T4 ] R (1,187) | ..oove. 06/28/2019.
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD.......ocevvieririeririmiieeiieriesesenssesissssesssesssenssesesssssnns | coveens 18.000 3,150 |..... 175.010 3,150 12/18/2018.
922475 10 8 |VEEVA SYSTEMS ORD........cconivmrimrireessiineriesisesesseesssisssssesssessssesssssssss s sssesssssssssnsns | soseeens 24.000 6,534 |..... 272.250 6,534 10/09/2018.
92276F 10 0 |VENTAS REIT ORD......oviiviiiiiriniiseiesisisissse s essssssssessssssssssssesssssessesssssssssesssnss | seenens 69.000 3,384 | ... 49.040 3,384 17 10/09/2018.
92339V 30 8 |VEREIT ORD....oiiiiiieieiieiiesiieeisisse s ssse st ssssssssssssssssssssessssnses. | aevenees 38.000 1,436 | ...... 37.790 1,436 | oo 1,550 3 03/19/2019.
92343E 10 2 |VERISIGN ORD.....coiiuiiiiineireisseissise ittt issssans | avvsens 20.000 4,328 |..... 216.400 4,328 | oo 2,961 | oo 10/09/2018.
92343V 10 4 |VERIZON COMMUNICATIONS ORD........ccovuvirrirrermrreaimserireneresessesssssssssessessssssssssns | sovonens | ooe | eevneren 684.000 1,666 12/15/2020.
92345Y 10 6 |VERISK ANALYTICS ORD......coostiieimerrerinsiseesssiseesesssssssssesisssssssssssssssssssssssssssans | sevsees 28.000 30 08/02/2017.
92532F 10 0 |VERTEX PHARMACEUTICALS ORD.......cccovmiiirnirierernnisiesisisesessesssssssssesssssesessnnes | eovenins | ee | sveeerersnes 50.000 10/09/2018.
92552V 10 0 | VIASAT ORD.....ooiumuiimiirieresssissesiesiesesesssssse st ssssssssssessssssssssssssssssens | aevenens 11.000 10/15/2019.
92556H 20 6 |VIACOMCBS CL B ORD......cocouiiriiiiiriieiineisneisssisessssssssissessssssssssesssesssssssssssssssenss | sovsvs | ene | wesrenenes 103.000 99 04/22/2019.
92556V 10 B | VIATRIS ORD....coomivimrieiririiereieeisenisessssiesssesssesessesssssssssensessssesssssssssesssesssessssnses. | eoveens 217.000 10/09/2018.
925652 10 9 | VICI PPTYS ORD.....cotiiuiiuiineriieeseeiseisessessseessessssesssssssssssssesssssssssssssssssssssssessssesss. | eseees 79.000 . 97 03/19/2019.
92826C 83 9 |VISA CLA ORD....cotviriiriinireieiiesiiesiessesisssssssssssssessessssssssssessssesssesssssssssssssssens | wovenens | eoe | sovererenes 283.000 | ..oooveeiirienn 61,901 |..... 218.730 | oo 61,901 339 04/17/2020.
92840M 10 2 | VISTRA ORD....oiviuririeimrimeineriessiessesssssisesssesse st essssssssssssssenssessssssssssssssenssenes | voveeens 80.000 1,573 | ... 19.660 1,573 | covireireernen2,026 [ o 43 10/09/2018.
928563 40 2 | VMWARE CL A ORD.....coomiiimiimiiriennsiieiiseisse s ssssssssssssssns | seseenns 14.000 1,964 |..... 140.260 1,964 10/09/2018.
928881 10 1 |VONTIER ORD...ovvuuiirririireisirieriesieseseesssise s esssssssssssssssssssssessssssssssssssssssens | ovesens 22.000 735 | ... 33.420 | .o 735 10/09/2018.
929042 10 9 | VORNADO REALTY REIT ORD....ccouiiumimuriueiieriseeseesssisessesssesssesssssssssssssssssssssssens | seseenns 34.000 1,270 | ... 37.340 1,270 147 10/09/2018.
929089 10 0 |VOYAFINANCIAL ORD.....ooivimrimieniiiiiieeisesiseesessesssiesssesssssessssssssssesssessssssssssssssssnes | coveees 28.000 1,647 | ... 58.810 1,647 17 06/28/2019.
929160 10 9 | VULCAN MATERIALS ORD.......ecuuivmrinrirrereessessessesssessssesssssssesssssssessssessssssssssssssnns | soseeens 26.000 3,856 |..... 148.310 3,856 35 10/09/2018.
92936U 10 9 |WP CAREY REIT ORD 31.000 2,188 | ..... 70.580 2,188 129 03/19/2019.
92939U 10 6 |WEC ENERGY GROUP ORD 62.000 5,706 | ...... 92.030 5,706 157 10/09/2018.
929740 10 8 |WABTEC ORD.....cccoviimirinrieiieniseirsenississssessssssssssssissssssssssssessessssssssssssessesssasssonns | novnee oo | eevnerernnd1.0000 | coiieiiviinnnnnn 2,269 | oo 15 06/28/2019.
931142 10 3 |WALMART ORD 462 10/09/2018.
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD 255 [VACKK ) I DO (2,633)|. 02/04/1991.
94106L 10 9 |WASTE MANAGEMENT ORD 155 282 | ... 10/09/2018.
941848 10 3 |WATERS ORD......couiiiuriiiricriieisteisesssssiesssesesess s essssesssssssessenssesssssesssssssnsnes | covesens 207 10/09/2018.
94419L 10 1 |WAYFAIR CL A ORD. ..1,490 .| 03/19/2019.
947890 10 9 |WEBSTER FINANCIAL ORD......ccotiiuirierirrerreiesineriesisesssseesssssessssesssesessesssssssssesssens | coveeens 19.000 801 | ... 42150 | oo 801 30 (213) 08/14/2019.
949746 10 1 |WELLS FARGO ORD........ccoiiummriniiierieinsisensssssssssensssssssssssssssssesssessssssssssssssssssnessss | novesene | oo | veverneeens 671.000 | ..oovvocrrerinnes 20,251 | ... 30.180 | oo 20,251 499 (7,082) [ oo | s (7,082)........ 10/20/2020.
95040Q 10 4 |WELLTOWER ORD.....ccoiiiirrireriiicirerisisiesiessssssiesssssssssessssissssssssessssssssessssssssesssnssns | nessnes 73.000 4717 | ... 64.620 4,717 197 (1,253) [ oo | e (1,253) | ........ 10/09/2018.
955306 10 5 |WEST PHARM SVC ORD........cccmtureimirmerireriineeseeissisessessessesssssssessssssssessessssssssssnns | sovesens 14.000 3,966 |..... 283.310 3,966 LS IO ISP 1,862 | oo [ e 1,862 | .o 04/22/2019.
958102 10 5 |WESTERN DIGITAL ORD......cootiiiiiiiiiiiiriiisiiesiiesiesiisisssisssisssessssssssssesssissssenes | coneiens 59.000 3,268 | ... 55.390 3,268 59 | i | s (477) (477) | oovovee 10/09/2018.
959802 10 9 |WESTERN UNION ORD.......oevirrireimiiiirieriseiessissssie st ssessssesssensssnssns. | covevens 84.000 1,843 | ... 21.940 1,843 ([ [ (407) (407)| ........ 12/16/2019.
961450 10 5 |WESTROCK ORD.....ciiimrimiriiniesesiesisseisseesseisse s ssessssisss s ssssssssisssssassssnnss | soneeens 50.000 2177 | ...... 43.530 2,177 53 31 | s | e K I I 10/09/2018. | oo
96208T 10 4 |WEX ORD...oooriiiiiiiieiieniesisseissiee ittt ssssesieens | eneiens 8.000 1,628 |.... 203.530 | oo 1,628 718 718 | .. 04/17/2020. | ..ovvoevvirines
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Annual Statement for the year 2020 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
962166 10 4 |WEYERHAEUSER REIT.......coiiiiiiriiiinieissieenisissssie s sssssessesssssssssesssnsans | eovenns | ee | soereeeenns 147.000 | .ooocvreiiirirnns 4,929 | ... 33.530 4,929 75 490 490 |........ 10/09/2018. | ..o
963320 10 6 |WHIRLPOOL ORD 12.000 2,166 |..... 180.490 2,166 58 396 396 06/28/2019.
969457 10 0 |WILLIAMS ORD.... 236.000 4732 | ... 20.050 4,732 378 758 (866) 10/09/2018.
969904 10 1 | WILLIAMS SONOMA ORD 15.000 1,528 |.... 101.840 1,528 30 426 426 10/15/2019.
97650W 10 8 |WINTRUST FINANCIAL ORD.....cootreurvmirmeineineisesisssssesssssessessssssesssessesssssssssssssssnses | sevsens 11.000 672 | ... 61.090 | .oovoiirerieriinns 672 12 | [ e (108) (108) 10/15/2019.
980745 10 3 | WOODWARD ORD......ootuuimiireeriesiesersssessssessesssssessssssssessssssssssssessesssssesssssssssssssesnns | seenene 10.000 1,215 | ... 121.530 1,215 5 31 [ | s 31 08/14/2019.
98138H 10 1 |WORKDAY CL A ORD......cootriuirmrirrireireninsisesiessesssessssisessesssssssssssssssssesssesssenss | coneeens 29.000 6,949 |..... 239.610 6,949 | 3,819 [ s [ e | e 2,180 | coveeeeeriees | e 2,180 10/09/2018.
98156Q 10 8 |WORLD WRESTLING ENTERTAINM CL A ORD.........covvvimmrriiriireniieseiseseiseseiseneins | s 8.000 384 | ... 48.050 | oo 384 A | e [ (135) (135) 12/16/2019.
98212B 10 3 |WPXENERGY ORD.......ccocomiriririimieiniiieiriesieseseesssissssse st sessssssssssssesssessssessensssssnns. | eoveens 82.000 668 | ... 8.150 | oot B8 [ ..o 94 | s [ e | | e (458) (458) | ........ 06/28/2019.
983134 10 7 |WYNN RESORTS ORD.....cooiimimriueireesiesiseessessessessessssesssssssssssesssesssssssssssssssnsssess | soseens 20.000 2,257 |..... 112.830 2,257 20 | o | s (521) (521) { vvvnee 10/09/2018.
983793 10 0 | XPO LOGISTICS ORD.......cooiuiiiiianiieririiniissiissiiessissssesssssissssessssssesssssssssssssenns | coveeen 25.000 2,980 |..... 119.200 2,980 988 988 |........ 10/09/2018.
98389B 10 0 |XCEL ENERGY ORD 99.000 6,600 | ...... 66.670 6,600 168 315 315 | ... 10/09/2018.
983919 10 1 | XILINXORD 50.000 7,089 |..... 141.770 7,089 76 | o [ s 2,200 | oo [ i 2,200 |........ 10/09/2018.
98419M 10 0 | XYLEM ORD....ccvorieriiiieeriesieseseeseise it essessssenssensssssns. | eveiens 35.000 3,563 |..... 101.790 3,563 36 805 805 |........ 10/09/2018.
98421M 10 6 | XEROX HOLDINGS ORD.......cocourimirrineineninesiseessssssssesssessssessssssssssssssssssasssssssssssns | sessenn 37.000 858 | ... 23.190 858 K A TN TR (5086) (506) | ....... 08/14/2019.
988498 10 1 | YUM BRANDS ORD......ccoosiiirirririeiiieeiiesiesessesessisssiessesssessssssssssessessssssenssssssns | coveeens . 62.000 6,731 |..... 108.560 6,731 "7 485 485 |....... 10/09/2018.
98850P 10 9 | YUM CHINA ORD......coouirmmrirrereereineisesieseseesesisssssessessssesssssssssesssssssessessssssssssnns | seveens [ 72.000 4,110 | ..... 57.090 17 654 654 10/09/2018.
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD........ostuririierriierireiseisssisssssesssesessessssssssssssssenes | seseenns 10.000 3,843 |..... 384.330 | oo 3,843 [ e 14T [ s | s | s | e 1,289 | oo | e 1,289 03/19/2019.
98936 10 1 |ZENDESK ORD 21.000 3,006 |..... 143120 | v 3,008 | e 1LBT0 | s [ [ e | e 1,396 | .veeerierineenes | e 1,396 06/28/2019.
98954M 10 1 |ZILLOW GROUP CL A ORD. 11.000 1,495 | ... 135.940 992 992 12/16/2019.
98954M 20 0 |ZILLOW GROUP CL C ORD 23.000 2,985 |..... 129.800 | ovvverinrirenrnn2,985 | o808 [ s [ [ e | e 1,929 | o [ e 1,929 04/22/2019.
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD.........ccevuirmiirerereeseninnsisessessseesssnssssessessesssssssenss. | aeveens 40.000 6,164 |..... 154.090 38 176 176 | ........ 10/09/2018.
989701 10 7 |ZIONS BANCORPORATION ORD.......cocvurriririniiiirerinsieeresisisessienssssessesssssssesssssnnses | vevseses . 36.000 (305) [ ..o 04/22/2019.
98978V 10 3 |ZOETIS CLA ORD......oourierrrirriierieriieesesissesessssssssessesssssessssssssens [ 95.000 3,149 .| 07/01/2013.
98980G 10 2 |ZSCALER ORD 14.000 1,152 07/16/2020.
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS CL A ORD 28.000 2,451 | ... .1 07/16/2020.
GO1767 10 5 |ALKERMES ORD........ceoouiiuiririrrircesneinesiesssessssees st sssssssensesssssssns | soneeens C 30.000 (14) [ ... 03/19/2019.
GO176J 10 9 [ALLEGION ORD.....ccoviriririreiiniriierisissisessssisss e sssesssssssssssssessssessesssssssnsonss. | onssns [ 18.000 (147) | ..veree 08/14/2019.
G0250X 10 7 |AMCOR ORD C 327.000 327 07/16/2020.
G02602 10 3 |AMDOCS ORD 27.000 (34) 04/22/2019.
GO0403H 10 8 [AONCLAORD......cccooovrrunee 44.000 131 10/09/2018.
GO0450A 10 5 | ARCH CAPITAL GROUP ORD......cciimmriuirierineriseesensssisessessssessessssssssssssssssssssssens | soveee C 75.000 (512) | cvvvvee 10/09/2018.
GO0585R 10 6 | ASSURED GUARANTY ORD......cccstirirriiriririsinissiessssssesessssssessssesssssssssessssssssesssssens | vonssne [ 19.000 (333) [ overee 08/14/2019.
G06242 10 4 | ATLASSIAN CL A ORD......otruuirmmrirnireeseisssssessesesssessssssssssesssesssesassssssssssssssesssesssssssas | soneeens [ 19.000 2,157 |... 03/19/2019.
G0684D 10 7 |ATHENE HOLDING CL A ORD........omtivirriiririierissiiessissssisesssssssssssssssssssssssssssssns | aeviees [ 31.000 (121)] ... 08/14/2019.
G0692U 10 9 |AXIS CAPITAL HOLDINGS ORD.......cctveiviirirerirrenreisiieesiesssesesssssssssessesssssssssssessiens | seveens C 17.000 (32) [ ..o 12/15/2020.
GO0750C 10 8 |AXALTA COATING SYSTEMS ORD......couuuremimerinierenseeisseesessssssessessseessssssssssssssness | sevsees . 62.000 (115)] ... 07/28/2016.
G1151C 10 1 |ACCENTURE CL A ORD.....ccoviriririrririiiirieiiesieseseesssissesiessesssessssssssssesssesssesssenens. | seviens (O3 I 105.000 5,317 10/09/2018.
G16962 10 5 |BUNGE ORD......cccoiuiieimeimiieiiinseieessisesssssssesssesssssesssssssssssssessesssssssssssssssesssesssessss. | soneeens 27.000 217 | 04/22/2019. | .ovvvvirirines
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Showing all COMMON STOCKS Owned December 31 of Current Year
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G1890L 10 7 | CAPRIHOLDINGS LTD....c.evuiiiiiiieimiieiierisiesssiseessessssssssesssssssesssssssssssessessssssenss. | vevseees [ 28.000 1176 | ...... 42.000 | .ooovrvreiiine 1,176 108 108 |........ 06/28/2019. | ..oocvvrriree,

G29183 10 3 | EATON ORD.....oooiemuriuirieriresieeeseisesse et enssssssssas | seseeens (O3 IS 85.000 | .ovorcvrrrirnnne 10,212 |..... 120.140 | oo, 10,212 248 | oo | e 2,161 | oo | e 2,161 | oo 10/09/2018. | ..o

G3223R 10 8 |EVEREST RE GROUP ORD.......ccotiuuiiurirmiineineisssisesseessseissssssssssssesssesesssssssssssssanss | seveees [ 7.000 1,639 |..... 234.090 1,639 A3 [ s | e (299) (299) | ........ 08/14/2019.

G3922B 10 7 |GENPACT ORD OSSR DTS C 34.000 1,406 | ...... 41.360 1,406 13 (28) (28) | ........ 10/15/2019.

G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD........covvuvrerireererieisersesssssessensssisssssesineses | woeeens C 36.000 2,633 | ...... 73150 | coveveieiierinnns 2,633 | o8B0 | e e | e | e 1,330 [ e [ e 1,330 [ 06/28/2019.

GA47567 10 5 |IHS MARKIT ORD......ouriiriimiireiiiisiesssisissssesessssssesssssssesesssssssssssessssssssesssssssssesssssnns | nessnes [ 74.000 6,647 | ...... 89.830 6,647 50 | o [ e 1,072 | e | e 1,072 | e 10/09/2018.

G491BT 10 8 |INVESCO ORD e | cerenens | e 79.000 | e 1,377 | 17.430 1,377 61 (43) 03/19/2019.

G50871 10 5 | JAZZ PHARMACEUTICALS ORD.......osvimiriiereiieeineiseisssssssssessssisseesssssesssesssesssssssas | soeeens C | 11000 | o 1,816 [ 165.050 1,816 173 04/22/2019.

G51502 10 5 |JOHNSON CONTROLS INTERNATIONAL ORD.......ovuuuriurrierirrereesnisersesssessenisneess. | wereeens C | e 129.000 | .o 8,010 | e 46.590 6,010 134 759 10/09/2018.

G5494) 10 3 |LINDE ORD.....ccoouiiuiiirineireisseissisessesisseesse st ssssessssssssssssssnsssnss | anvsees C | e 103.000 | ovovriniinnnnn 27,142 | 263.510 | .oovvoererinne 27,142 397 [ e | e 5,213 | oo 12/18/2018.

G5876H 10 5 | MARVELL TECHNOLOGY GROUP ORD.......ocovvumriiirrieisersiersnsiensssssssssesesssssnsssssens | onneee Cl s 129.000 | .ooocvverierrinnnad 6,133 | ..... 47.540 6,133 31 | e [ e 2,706 | oo | e 2,706 | .o 06/28/2019.

G5960L 10 3 | MEDTRONIC ORD........ccooiimrimiimerinerissesenssssssssesssesssessssssssssssssessssessssssssssssssesssnens | sonneens (O3 I 229.000 | ..ovvvenirerinnes 26,825 |..... 117140 | oo, 26,825 513 845 10/27/2017.

GBO95L 10 9 [APTIV ORD.....iiiuiiriiiiieiieiesise st | ciseens [ 52.000 6,775 |..... 130.290 6,775 L TR ISP 1,837 [ oo 10/09/2018.

GB6518L 10 8 | NIELSEN HOLDINGS ORD........ccuuuriuirmmrirrireeseiassssesssesessesssesssesssesssesssessssssssssssesssens | coreeens 70.000 1,461 | ... 20.870 1,461 17 A0 [ oo | s 40 | 03/19/2019. | oovvvvrvirirines

G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD.......oeveurererimreneemserserssesssessenesseesssssnns | coeeens . 40.000 1,017 | ... 25.430 1,017 10/09/2018.

GB674U 10 8 |NOVOCURE ORD........oeiiirirririiiieirineiiesiesessessssiessse st sssessssessesssssssns | sevenens ¢ 20.000 3461 |..... 173.040 3,461 07/16/2020.

G7496G 10 3 |RENAISSANCERE ORD.......ccoiiuuriuirierinniseeseesssssessessssssssssssssssessessessssssssssssssssens | sevsens [ 8.000 1,327 |..... 165.820 1,327 11 08/14/2019. | .oovvvervrrririnee

G7S00T 10 4 [PENTAIR ORD.....cooouuiiiiriiiiieeiseeiss sttt ssissssas | anviiens C 34.000 1,805 | ... 53.090 1,805 26 10/15/2019.

G8060N 10 2 | SENSATA TECHNOLOGIES HOLDING ORD.........ccvvvmmrirrereereinersersenesseessessssessensens | seveens [ 31.000 1,635 | ... 52.740 1,635 06/28/2019.

GBA73T 10 0 [ STERIS ORD....cuuiiuiiuerirrireesseiseiseesessssess sttt ssssssssssssns | soseeens C 16.000 3,033 |..... 189.540 3,033 25 03/19/2019.

G85158 10 6 | STONECO CL A ORD...covuuiirriiriiiiiiieiiesi st essesssssssssnns | soreeens ¢ 32.000 2,685 | ... 83.920 2,685 .. 1 07/16/2020.

G8994E 10 3 | TRANE TECHNOLOGIES ORD......cccvvvirimrireenriesiensesessesssssssssesssesssseessssssssssssens | sovseen [ 48.000 6,964 |..... 145.080 6,964 102 .| 10/09/2018.

G96629 10 3 |WILLIS TOWERS WATSON ORD ¢ 26.000 5478 |.... 210.680 5478 70 10/09/2018.

G97822 10 3 |PERRIGO ORD 25.000 1,118 | ... 44.720 1,118 23 03/19/2019.

H14670 10 4 |CHUBB ORD........coviuiiieiieiineiineiiseiseisssissisessessssesssssssssssssssssssssssssssssssssesssssonses | conenne | G | vveiviniins 76.000 | oo 11,698 |..... 153.920 | oovvvvereriens 11,698 233 10/09/2018.

H2906T 10 9 | GARMIN ORD....cevvuuiimririiaiiiiiiiiesissisesisssessiessesesssesssssssssess e sssessssesssenssesnss | eoveens ¢ 22.000 2,633 |..... 119.660 2,633 53 03/19/2019.

144385 10 9 |GLOBANT ORD 8.000 1,741 | ... 217.610 1,741 12/15/2020.

L8681T 10 2 |SPOTIFY TECHNOLOGY ORD. 24.000 7,552 |..... 314.660 7,552 06/28/2019.

N14506 10 4 |ELASTIC ORD.............. 12.000 1,754 |..... 146.130 1,754 10/20/2020.

N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD.. 44.000 4,033 | ... 91.660 4,033 185 | oo [ e (124) 10/09/2018.

N72482 12 3 |QIAGEN ORD......cccorvvrrnne 45.000 2,378 | ...... 52.850 2,378 857 10/15/2019.

V7780T 10 3 |ROYAL CARIBBEAN GROUP ORD.......oiuruimiuiminirsersssersensssnesssssssnssssssensssnesssssssssssssens | ceneens 33.000 2,465 | ... 74.690 2,465 51 (1,941) | oo | s (1,941) 10/09/2018. | ..o
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded........cc.coovvvrinnnne. 6,166,514 XXX [ 6,166,514 | ..... 3,842,578 4,557 89,024 838,451 | ......c..c. 8,451 | i 830,000 [ ..o 0 XXX XXX
Common Stocks - Mutual Funds

04314H 66 7 |ARTISANIINTL VAL ADV....siiiiiriiiciiriiinissiseiiesisssissississssssssssssssssssesssssessisnnss | evenens | onn | oovees 30,682.206 1,217,777 10,999 ..86,491 86,491 11/16/2020.

04314H 85 7 | ARTISANIINTL VAL INST...coouiiiriririeiisiiirieniesesssisssissssesssesesssessssssnsssesssenssssssnssens | everes | een | oevens 64,608.247 | .. .2,575,285 25,339 183,487 | ..o | e 183,487 | oo 11/19/2015.

464287 65 5 |ISHARES:RUSS 2000 ETF.....oooiuiiriiieneisssnississenssensssessssssssessenssenssssssssnsssssssnssssssssssnnns | nsnens | eon | covesna 2,146.000 | .ooooviinris 420,745 4,388 .65,217 65,217 |........ 10/09/2018. | .o
9499999. Total - Common Stocks - Mutual FUNdS..........ccccveviiicniianns 4,213,806 XXX [ s 4,213,806 | ...ccoovrnenes 3,723,608 | ...... 0 40,726 335,195 0 ... 335,195 | .o 0 XXX XXX
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CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
9799999. Total - COMMON SHOCK........iuuiiiiiiiiiiiiiii it i 10,380,321 XXX [ 10,380,321 | .oovvvrnaee 7,566,186 4,557 129,750 | .o | i 1,173,646 | ..c.ccooee 8,451 | v 1,165,195 | oo, XXX XXX
9899999. Total ComMON aNd Preferred StOCK.............cvuurrmerirerireererisiiiesiesseeis s essesssee s 10,380,321 XXX | v 10,380,321 | oo 7,566,186 4,557 129,750 | coovvvverrerrerrnen0 [ e, 1,173,646 | ............ 8,451 | v 1,165,195 | ovoureircrircrins XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1B e 0 1C s 0 D 1E 0 TF s 1G
2A 0 2B 0 2C ) 0
BA 0 3B 0 3C 0
AA 0 4B e 0 4C ) 0
BA 0 512 T 0 5C e 0
B 0
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Annual Statement for the year 2020 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

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

57582R  G3 4 |MASSACHUSETTS (COMMONWEALTH OF) | | 06/26/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC 100,000 | veovveriireieic s 100,000

1799999. Total - Bonds - U.S. States, TErTOrES & POSSESSIONS. .. ... .. iruriirreisstisersierserssessseeesssss s sessses s serseesses s eass | ftesess st seE e s e f R0 100,000 | oo 100,000 |..... 0
Bonds - U.S. Political Subdivisions of States

623040 MM 1 |MOUNT SAN ANTONIO CALIF CMNTY COLLEGE DI 08/03/2020........ RBC CAPITAL MARKETS 54,998

720424 A7 5 |PIERCE CNTY WASH SCH DIST NO 010 TACOMAL........couiiiimiriirierineirerinsisisesisnssssseenssisserenes | sesesiersesines 07/09/2020........ RBC CAPITAL MARKETS 100,000

720424 D8 0 |PIERCE CNTY WASH SCH DIST NO 010 TACOMA......covmiieriieieinrieierisssissssssssssssessssssssenss | sosessessensns 10/22/2020........ RBC CAPITAL MARKETS 150,000

882830  BH 4 | TEXAS TRANSN COMMN.....coiiimniirimmisnmsissne s 07/16/2020. MORGAN STANLEY CO. 125,000

2499999. Total - Bonds - U.S. POlitiCal SUDGIVISIONS OF SEAEES. ... ..ruureuiiiirirssteiersstissses st rs st ss st ser s emt 10 ee1e8 88 b8 8810888688488 E 18£8t 429,998 | oo 475,000 0
Bonds - U.S. Special R e and Special A

047870 SN 1 | ATLANTA GA WTR & WASTEWTR REV.......cvuiiiiniiiriniiciesineieissiesssissiessssssesesisssssssssensnins | sosesenesenines 10/15/2020........ BARCLAYS CAPITAL INC.... 125,000 | cooveeererercieriereeens 125,000

074561 QK 0 | BEAUMONT TEX WTRWKS & SWR SYS REV......coouirimirieriiineiniiiesiesiesessseessiesiesssesssenens 10/08/2020........ RAYMOND JAMES & ASSOCIATES.........ovumrrierirerirrirerinsiienienes 17,001 | oo 100,000

20281P KV 3 | COMMONWEALTH FING AUTH PA REV 06/01/2020 MORGAN STANLEY CO 191,370

238676 FQ 8 |DAVIE FLAWTR & SWRREV............. 06/10/2020........ RBC CAPITAL MARKETS 100,000

3132DV. 7B 5 |FH SD8090 - RMBS.........ooeiiiiiiiiineiereisieesiecesieiees 08/28/2020........ GOLDMAN 487,841

3140X7  4F 3 [FN FM4421 - RMBS.......cooiiiiiiicicirceees e 12/09/2020........ Citigroup (SSB). . 536,171

3140X8  KJ 5 [FNFM4T796 - RMBS.......oooiriiiiiieiiesiceiesisseiesiessess s 11/20/2020........ SUNTRUST CAPITAL MARKETS, INC........cocoirirmrimrrmerierirersiiniiens 493,965

38611T DK 0 | GRAND PARKWAY TRANSN CORP TEX SYS TOLL R 02/12/2020. MERRILL LYNCH PIERCE FENNER & SMITH INC 125,000

485429  Z7 2 |KANSAS ST DEV FIN AUTH REV.......... 05/28/2020........ HILLTOP SECURITIES INC....couviuiiiiieiieiieissieeesississsssssssssessesssene 124,813

54811B VY 4 |LOWER COLO RIV AUTH TEX TRANSMISSION SVC 10/02/2020........ GOLDMAN......comiriiiiiitieeie e 187,284

576000 XQ 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED... 02/04/2020........ JBIOIIES ...t 103,263

576000 ZW 6 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED... 09/30/2020........ JEFFEIIBS ... 151,124

586200 SW 8 |MEMPHIS TENN SAN SEW SYS REV...... 09/24/2020. NATL FINANCIAL SERVICES CORP (NFS)......ociriereieirineircireeeeeneiseesseseisessssessesssesnenns 129,589

59334D LS 1 |MIAMI-DADE CNTY FLAWTR & SWR REV 09/29/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC 107,884

594615 HY 5 |MICHIGAN ST BLDG AUTH REV. ... | 09/11/2020........ JBOIIES ... 100,000

594615 JA 5 |MICHIGAN ST BLDG AUTH REV. .| 09/15/2020........ JBIOIIES ... 100,300

60416S 5D 8 |MINNESOTA ST HSG FIN AGY. 01/24/2020........ RBC CAPITAL MARKETS 100,000

60416S  5E 6 | MINNESOTA ST HSG FIN AGY. 01/24/2020. RBC CAPITAL MARKETS 100,000

660043 DT 4 |NORTH HUDSON SEW AUTH N J GROSS REV LEAS........cooviiiiiiiriiinsinsieiseseiessssisnssnees 01/30/2020........ FTN FINANCIAL... 105,290

67760H NH 0 |OHIO ST TPK COMMN TPKREV.. 02/06/2020. CITIGROUP GLOBAL MARKETS INC, 100,580

72205R  FQ 0 |PINAL CNTY ARIZ REV OBLIGS... 10/22/2020........ Stifel Nicolaus & Co........cc..ivirinrineiniiiieisissiesesiseens 100,000

762232 BW 5 |RHODE ISLAND ST COMM CORP REV 05/06/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC 121,731

76913C  BF 5 |RIVERSIDE CNTY CALIF PENSION OBLIG 04/23/2020........ RAYMOND JAMES & ASSOCIATES........ccoevvrirreinrirereiineeenieiees 150,000

786089  JR 4 | SACRAMENTO CALIF WTR REV......ccovvvue 04/24/2020........ GOLDMAN. ..ottt ssnes 100,000

837227 7M 3 | SOUTH CENT CONN REGL WTR AUTH WTR SYS RE........oevvvnririrerieireeerineierienes 02/06/2020. JANNEY MONTGOMERY SCOTT INC......oviiririiereriiieesesisersesssiesisiessessessesesessesisene 117,500

914437 UT 3 |UNIVERSITY MASS BLDG AUTH REV. 02/11/2020........ VaMIOUS. ...t 208,434

928075  JL 5 |VIRGINIA PORT AUTH COMWLTH PORT FD REV......ccvvviiirierneeieiseieriens 07/22/2020........ JP MORGAN SECURITIES LLC.......oovveiireinieisseesieseeinnes 100,000

92812V D8 6 |VIRGINIA ST HSG DEV AUTH 05/21/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC 125,000

92812V K6 2 |VIRGINIA ST HSG DEV AUTH.....covviiiiiriiniisiisississsenissisnsnines 09/25/2020........ RAYMOND JAMES & ASSOCIATES.......ovoiiniiirisrississrssissesssnsnes 100,000

3199999. Total - Bonds - U.S. Special REVENUE A SPECIAI ASSESSMENES. ... . ruiuueeiteriersersisersseseeseeaseerseessesesassasass | eesesessessesasssesesseesesesseesetsesseseeseeseesesassetsesseseessesessesassessessessesassessnsansessesssssnsassessesanes 4,709,139 | oo 4,475,162 3,729
Bonds - Industrial and Mi:

00287Y  DC 0 |ABBVIEINC 05/14/2020........ CORPORATE ACTION......coevrieriririerierreisnirnes 108,033 623

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

30231G  BH 4 |EXXON MOBIL CORP 03/17/2020........ BANC OF AMERICA/FIXED INCOME.................. 500,000

341081 FZ 5 |FLORIDA POWER & LIGHT CO.... 03/24/2020. WELLS FARGO SECURITIES LLC 199,796

35137L  AM 7 |FOX CORP, 03/31/2020........ Citigroup (SSB)............... 124,805
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38141G XM 1 | GOLDMAN SACHS GROUP INC... 12/04/2020........ GOLDMAN.... 200,000

44107H  AF 9 |HOSPITAL FOR SPECIAL SURGERY. 08/17/2020........ GOLDMAN.... 198,143 | covvveveveveinrnerennnneeenn 200,000 [ oo 52
631005 BJ 3 |NARRAGANSETT ELECTRIC CO 04/07/2020........ Citigroup (SSB)............... 100,000

65473P  AJ 4 [NISOURCE INC......cccoovvmrrrrriirirniniines 04/07/2020........ JP MORGAN SECURITIES LLC.....coovviriirciiicreineiesieeenenienes 99,631

713448  EQ 7 |PEPSICOINC.......ccccooevrvriran 03/17/2020........ BANC OF AMERICA/FIXED INCOME... 99,929

731572 AB 9 |RALPH LAUREN CORP 06/01/2020........ BANC OF AMERICA/FIXED INCOME... 98,995

92826C  AD 4 [VISAINC.....coiiiiirimiiriiniisiisrssisssssissianinnes 03/16/2020........ BANC OF AMERICA/FIXED INCOME.................. 133175 | v 125,000 | i 1,028
3899999. Total - Bonds - Industrial and Miscellaneous.. 2,112,507 | o2, 100,000 [ e 1,703
8399997. Total - BONAS = PaMt 3. ..t s 7,351,644 5,432
8399998. Total - Bonds - Summary Item from Part 5.

8399999. Total - Bond 7,351,644 5,432

Preferred Stocks - Industrial and Mi Perpetual Preferred

74915M 30 8 | QURATE RETAIL 8 0 PRF..... 09/15/2020. ITGINC...ooiviiresn s 2.430 399 |

8499999. Total - Preferred Stocks - Industrial and MisCellaneous PErPEIUAI PrEfBITEA. ... ... ittt eerers sttt ettt 399 XX ... 0
8999997. Total - Preferred Stocks - Part 3. 399 XXX 0
8999999. Total - Preferred Stocks.........c........ 399 XX | 0

Common Stocks - Industrial and Mi: (Unaffiliated) Publicly Traded

00130H 10 5 |THE AES CORPORATION....... 04/17/2020. ITGINC 137.000 1,766 XXX

00206R 10 2 |AT&T ORD.....ccovrvrrrrrrirrirrenns 04/17/2020........ ITGINC 103.000 3,187 XXX

00287Y 10 9 |ABBVIE ORD 05/08/2020........ VaMIOUS. ..o 48.496 4,072 XXX

004225 10 8 |ACADIA PHARMACEUTICALS ORD 10/20/2020........ ITGINC..coovvireerreeris 23.000 958 XXX

00434H 10 8 |ACCELERON PHARMA ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 9.000 1,162 XXX

007903 10 7 |ADVANCED MICRO DEVICES ORD 07/16/2020. ITGINC 32.000 1,753 XXX

02079K 30 5 |ALPHABET CL AORD.......... 04/17/2020........ ITGINC 3.000 3,820 XXX

023135 10 6 | AMAZON COM ORD.........ocoovrerrererrnrnns 04/17/2020........ ITGINC 3.000 7,017 XXX

02665T 30 6 | AMERICAN HOMES 4 RENT CL AREIT ORD.......cccoovuivriniereriiicirneinnns 10/20/2020........ ITGINC 54.000 1,584 XXX

03064D 10 8 |AMERICOLD REALTY ORD... 10/20/2020........ ITGINC 42.000 1,554 XXX

03272L 10 8 |ANAPLAN ORD 10/20/2020 ITGINC 27.000 1,656 XXX

03748R 74 7 |APARTMENT INVST MGT CL A REIT ORD 12/01/2020........ ITGINC 29.882 1,821 XXX

03750L 10 9 |APARTMENT INCOME REIT ORD.......cccoovuvvierrriniirerinennes 12/15/2020 CORPORATE ACTION.....coevrirerrririrerirerceieeirenes 29.000 1,101 XXX

03768E 10 5 | APOLLO GLOBAL MANAGEMENT CL A ORD......cccovvumirierirersiieierisieesesseissnenenes 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 35.000 1,693 XXX

05338G 10 6 |AVALARA ORD......coevuiiirinrrierirrirnenns 07/16/2020........ ITGINC 16.000 1,988 XXX

05352A 10 0 [AVANTOR ORD.....ooviiiririiiiireiitieeiesiseis sttt nessssniens. | soesisssensnnes 07/16/2020........ ITGINC 84.000 1,583 XXX

05464C 10 1 | AXON ENTERPRISE ORD 10/20/2020........ ITGINC..ooovvrrrreeeieeiis 11.000 1,169 XXX

05605H 10 0 | BWX TECHNOLOGIES ORD........covuireeiiirriiieeiiisiesieesessssesessessssesessesssesesssnenes 12/15/2020 CITIGROUP GLOBAL MARKETS INC, 20.000 1,246 XXX

05722G 10 0 |BAKER HUGHES CL A ORD.......cccoviveiiiiiiiineisiisisisssiesessssisesiesisens 04/17/2020........ ITGINC..oooveeererreirriis 54.000 690 XXX

060505 10 4 |BANK OF AMERICA ORD.......cccoimimirniiiirinrienieeisisenierssiseeeniens 04/17/2020........ ITGINC 179.000 4,103 XXX

084670 70 2 |BERKSHIRE HATHWAY CL B ORD 04/17/2020........ ITGINC 14.000 2,662 XXX

08579W 10 3 | BERRY GLOBAL GROUP ORD........cccomiirirrriiirnisierinsiesessssesensssenes 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 28.000 1,518 XXX

08862E 10 9 |BEYOND MEAT ORD 04/17/2020. ITGINC 10.000 759 XXX

090043 10 0 |BILL COM HOLDINGS ORD.. 10/20/2020........ ITGINC 12.000 1,380 XXX

090572 20 7 |BIO RAD LABORATORIES CL A ORD........ccoiuiiiiiniiieiisiesissieisesiesssssssessssissssessessssssessssansss | sosesiesinnins 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 5.000 2,958 XXX

09073M 10 4 |BIO TECHNE ORD................ 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 8.000 2,464 XXX

097023 10 5 |BOEING ORD 04/17/2020........ ITGINC..ooovververrierieis 9.000 1,357 XXX

100557 10 7 |BOSTON BEER CL A ORD.... . 12/15/2020 CITIGROUP GLOBAL MARKETS INC, 2.000 1,856 XXX

109194 10 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD.........cocovvrmivermiererrnieiererinnnes 04/17/2020........ ITGINC..ooovvrererrerriies 12.000 1,456 XXX
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125523 10 0 |CIGNAORD 04/17/2020........ ITGINC 12.000 2,318 XXX
126408 10 3 |CSXORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 49.000 4,431 XXX
12685J 10 5 | CABLE ONE ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 1.000 2,154 XXX
14448C 10 4 |CARRIER GLOBAL ORD 04/03/2020........ INSTINET oot 134.000 1,887 XXX
15135B 10 1 |CENTENE ORD 01/23/2020........ VAMIOUS. ..o 33.800 1,150 XXX
15912K 10 0 | CHANGE HEALTHCARE ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 49.000 899 XXX
163092 10 9 [ CHEGG ORD......cooiriirirrieiseisisisie et ssssenes 07/16/2020........ ITGINC..ooovvrrerereeieeieis 25.000 1,781 XXX
166764 10 0 | CHEVRON ORD......oooiiiiirerieiceirieeise e sensessssenes 10/20/2020 VAMOUS. ..o 102.076 10,032 XXX
171779 30 9 |CIENAORD....ooovvvvircieriericiras 10/20/2020........ ITGINC..oovierrererreeiis 32.000 1,315 XXX
174610 10 5 | CITIZENS FINANCIAL GROUP ORD.......c.coouiviiiiiieiiiciinnieiesisseessesssesssssessssssesesssssssesessssnsss | vonvsssesessonns 07/16/2020........ ITGINC...ovvrerreereeieis 61.000 1,538 XXX
18915M 10 7 | CLOUDFLARE CL A ORD.......covtuieiiicieniirereieneierissieesesiesessenenenes 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 18.000 1,462 XXX
20602D 10 1 |CONCENTRIX ORD.........ccconun. 12/01/2020........ (LT |\ (G 8.000 654 XXX
218710 10 3 | CORELOGIC ORD.......coiviiieieririreriniesiesieisesiesesseseesssssssesessesssseneenes 12/15/2020 CITIGROUP GLOBAL MARKETS INC, 16.000 1,264 XXX
22788C 10 5 |CROWDSTRIKE HOLDINGS CL A ORD......c.ovververriirrirrinenns 07/16/2020........ ITGINC..ooovvrrererreirrieis 24.000 2,421 XXX
228368 10 6 | CROWN HOLDINGS ORD. 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 27.000 2,655 XXX
23804L 10 3 |DATADOG CL A ORD 07/16/2020........ ITGINC..cooevrrerreceris 32.000 2,720 XXX
24703L 20 2 |DELL TECHNOLOGIES CL € ORD.....cocsiuirimrimiieriiieiesississisessssssesssesessssssessessssesssesssesesnnes | sevesssessssens 10/20/2020........ ITGINC 22.000 1,540 XXX
25278X 10 9 | DIAMONDBACK ENERGY ORD.... 07/16/2020 ITGINC 33.000 1,296 XXX
254687 10 6 |WALT DISNEY ORD 04/17/2020........ ITGINC 26.000 2,738 XXX
268150 10 9 | DYNATRACE ORD 10/20/2020........ ITGINC 38.000 1,655 XXX
26875P 10 1 |EOG RESOURCES ORD........ 10/20/2020........ ITGINC 98.000 3,793 XXX
278265 10 3 | EATON VANCE COM NON VTG ORD.. 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 22.000 1,435 XXX
29355A 10 7 |ENPHASE ENERGY ORD 07/16/2020. ITGINC 22.000 1,267 XXX
29452E 10 1 [EQUITABLE HOLDINGS ORD........cociiuiirierrisirseisisissnssssssssessessssesessesssssssssssssssssssessessssssessons. | onssesesessnes 07/16/2020........ ITGINC 83.000 1,686 XXX
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD 04/17/2020........ ITGINC 36.000 2,270 XXX
30231G 10 2 |EXXON MOBIL ORD 04/17/2020........ ITGINC 59.000 2,476 XXX
30303M 10 2 |FACEBOOK CL A ORD. 04/17/2020........ ITGINC 11.000 1,955 XXX
31188V 10 0 |FASTLY CLAORD 07/16/2020. ITGINC 15.000 1,173 XXX
336433 10 7 |FIRST SOLAR ORD.....cvuiiirriiirneinieissieisesssisssssssssssssessessssens 10/20/2020........ ITGINC 17.000 1,434 XXX
338307 10 1 {FIVED ORD.....ovvrriiiiiiicieieeisees e ssssesesse s 10/20/2020 ITGINC..ovveeerereeies 11.000 1,604 XXX
34354P 10 5 |FLOWSERVE ORD.......cccovvvvviniirirnririines 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 26.000 990 XXX
34959J 10 8 | FORTIVE ORD...ouiuuiiriiiieiieiiitiesiesseis sttt enssssinnns | seesesenesnens 10/09/2020........ GOLDMAN 57.000 3,918 XXX
368736 10 4 | GENERAC HOLDINGS ORD.......coovuivieiireriniicrienirererissereninennees 10/20/2020........ ITGINC 11.000 2,335 XXX
40131M 10 9 [ GUARDANT HEALTH ORD.....cvuiriiirierricinsieiesissiessesseesensssesssnsenes 10/20/2020........ ITGINC..ooovvrrrreeeieeiis 15.000 1,530 XXX
406216 10 1 [HALLIBURTON ORD.......coootiiiiimiiiierisieisesisissssessesssseessesssesesseesssssesssessesesene 07/16/2020. ITGINC 164.000 2,137 XXX
431475 10 2 |HILL ROM HOLDINGS ORD.......ccovuiriiereriiinieieiisiseessisessssssssssssnenes 04/17/2020........ ITGINC 13.000 1,469 XXX
437076 10 2 |HOME DEPOT ORD ... | 04/17/2020........ ITGINC 11.000 2,284 XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD .| 04/17/2020........ ITGINC 28.000 3,856 XXX
443201 10 8 |HOWMET AEROSPACE ORD Wl......coovvriiriiiireiirisissisisisssiesesssnenes 04/01/2020........ ITGINC..ooovireereneeriis 84.000 1,305 XXX
44891IN 10 9 [IAC INTERACTIVE ORD......cvoiieriiereririeeierieiesissie s sisseesssss s ensssseseenes 07/01/2020. ITGINC..ooevererreceries 14.000 900 XXX
451107 10 6 [IDACORP ORD......ooviiririiieiriiiiseisieisssiesessse s 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 11.000 1,054 XXX
45687V 10 6 | INGERSOLL RAND INC.......cooiiiiiiiiiiiiieseieisniee e 03/02/2020........ GOLDMAN......coiirieinitissie e 42.355 1,101 XXX
A5T72F 10 7 [INPHIORD.....coviiiiiieiiiciiee et 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 9.000 1,394 XXX
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD........cccovuirrrieirereirerisirensnisisenenenes 10/20/2020........ ITGINC..ooovververrierieis 26.000 975 XXX
47233W 10 9 | JEFFERIES FINANCIAL GROUP ORD .| 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 47.000 1,104 XXX
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477143 10 1 |JETBLUE AIRWAYS ORD..... 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 63.000 935 XXX
478160 10 4 | JOHNSON & JOHNSON ORD... 04/17/2020........ ITGINC .o 31.000 4,682 XXX
48251W 10 4 |KKR AND CO ORD .... | 07/16/2020........ ITGINC..ovvereerereeies 109.000 3,762 XXX
49271V 10 0 |KEURIG DR PEPPER ORD .| 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 91.000 2,739 XXX
497266 10 6 |KIRBY ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 12.000 633 XXX
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 25.000 1,023 XXX
501797 10 4 |LBRANDS ORD.......coovmmiriierieieernsisissssssssssssesesinsens 04/17/2020........ ITGINC..ooovvrrerereeieeieis 46.000 625 XXX
50212V 10 0 |LPL FINANCIAL HOLDINGS OROD......... 12/15/2020. CITIGROUP GLOBAL MARKETS INC, 17.000 1,721 XXX
530307 30 5 |LIBERTY BROADBAND SRS C ORD......cccsuuermiirirmrieieninsiensnsienssieins 12/18/2020........ ITGINC..oovierrererreeiis 11.600 1,163 XXX
531229 60 7 |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD 06/04/2020........ NOE AVAIIADIE. ... 5.000 127 XXX
53223X 10 7 |LIFE STORAGE ORD........cccoouiuimiiniiiriniieiinsiesiesissisenisssesssseesiesissesesssseses 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 9.000 1,046 XXX
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD........cccoremmriirierirenirnereeens 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 11.000 1,326 XXX
538034 10 9 |LIVE NATION ENTERTAINMENT ORD 07/16/2020 ITGINC 29.000 1,475 XXX
55024U 10 9 |LUMENTUM HOLDINGS OROD...... 10/20/2020........ ITGINC 13.000 1,102 XXX
55087P 10 4 [LYFT CLAORD.....cccoooimirvrrrrirerniniinas 04/17/2020........ ITGINC 40.000 1,153 XXX
55825T 10 3 | MADISON SQUARE GARDEN SPORT CL A ORD..... 04/17/2020........ ITGINC 3.000 610 XXX
55826T 10 2 |MADISON SQUARE GARDEN ENTER CL A ORD 04/17/2020........ (LT |\ (O 3.000 240 XXX
565849 10 6 | MARATHON OIL ORD 12/15/2020. CITIGROUP GLOBAL MARKETS INC, 161.000 1,111 XXX
574795 10 0 [MASIMO ORD.....oovvuriiiiiiiiciiesissssssseisssiesse st ssenssenes 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 10.000 2,667 XXX
57636Q 10 4 |MASTERCARD CLAORD........ 04/17/2020........ ITGINC 19.000 4,859 XXX
57667L 10 7 |MATCH GROUP ORD......... 07/01/2020........ ITGINC 30.218 1,923 XXX
580135 10 1 |MCDONALD'S ORD 04/17/2020........ ITGINC 14.000 2,558 XXX
594918 10 4 |MICROSOFT ORD 04/17/2020. ITGINC 50.000 8,835 XXX
595112 10 3 |MICRON TECHNOLOGY ORD 04/17/2020........ ITGINC 33.000 1,499 XXX
60770K 10 7 [ MODERNA ORD.......ccocmrierirrirrrerineieeiereessseesiesissesessessesesenesenes 07/16/2020........ ITGINC 55.000 3,155 XXX
60937P 10 6 |[MONGODB CL A ORD.......cccosieiiriireiririerierineierinnieees 04/17/2020........ ITGINC 8.000 1,208 XXX
617446 44 8 | MORGAN STANLEY ORD......... 10/02/2020........ (LT |\ [N 52.160 2,659 XXX
650111 10 7 |NEW YORK TIMES CL AORD....... 12/15/2020 CITIGROUP GLOBAL MARKETS INC. 33.000 1,661 XXX
67020Y 10 0 [ NUANCE COMMUNICATIONS ORD 10/20/2020........ ITGINC..ooovvrereveieriis 48.000 1,650 XXX
670837 10 3 |OGE ENERGY ORD......cotviiiiiieierineiseee e ssssesessesnenes 10/20/2020 ITGINC 40.000 1,286 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.......... 07/16/2020........ ITGINC 93.000 1,580 XXX
681116 10 9 | OLLIES BARGAIN OUTLET HLDG ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 11.000 867 XXX
68902V 10 7 [ OTIS WORLDWIDE ORD......ccomiiriruiiiiriiierceiniieiseniseiessssiessessssesessssessssesenes 04/03/2020........ INSTINET oot 67.000 2,878 XXX
69354M 10 8 |PRAHEALTH SCIENCES ORD........cccvumiiiiieiiieiinieeiesisississsssssssesessssssesssssssssesssssssssasssessnsss | sesssssnssns 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 12.000 1,420 XXX
70614W 10 0 |PELOTON INTERACTIVE ORD.......cccovmimeririreeiririseiereeiesiesiesissesessessesesenesenes 10/20/2020 ITGINC..ovvererrereeiers 16.000 2,146 XXX
717081 10 3 |PFIZER ORD.....coevuirrririirirrrirs 11/16/2020........ VaMIOUS. ...t 945.000 1,199 XXX
723521 10 6 |PINTEREST CL A ORD. 07/16/2020........ ITGINC 82.000 2,015 XXX
745867 10 1 |PULTEGROUP ORD 04/17/2020........ ITGINC 51.000 1,297 XXX
74838 10 1 [QUIDEL ORD....ovuuiiirirriisirierisieesesss st ssssanes 07/16/2020........ ITGINC..ooovireereneeriis 8.000 1,941 XXX
74915M 10 0 |QURATE RETAIL SRS A ORD. 09/15/2020. ITGINC..ooevererreceries 81.000 987 XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD.......coccoiiiiiieiiieieiieiiiiesisisisssssssssessessessssssessssssssssesnsss | soessssenessnes 04/03/2020........ VaMIOUS. ...ttt 243.736 16,185 XXX
75615P 10 3 | REATA PHARMACEUTICALS CL A ORD.......cccovvvvrnririrnririieniens 10/20/2020........ ITGINC...ovvierrecreieis 4.000 462 XXX
759916 10 9 | REPLIGEN ORD......oouiiriiiiiiiiciisiiie sttt | soesissenensnes 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 11.000 2,041 XXX
76169C 10 0 |REXFORD INDUSTRIAL REALTY REIT ORD......... 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 26.000 1,236 XXX
78667J 10 8 | SAGE THERAPEUTICS ORD 10/20/2020 ITGINC 10.000 704 XXX
808513 10 5 |CHARLES SCHWAB ORD 10/06/2020........ ITGINC 59.604 2,918 XXX
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
81211K 10 0 |SEALED AIR ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 32.000 1,435 XXX
828806 10 9 | SIMON PROP GRP REIT ORD.. 10/20/2020........ ITGINC .o 48.000 3,117 XXX
82968B 10 3 |SIRIUS XM HOLDINGS ORD.... 04/17/2020........ ITGINC 281.000 1,490 XXX
830566 10 5 | SKECHERS USA CL AORD 10/20/2020........ ITGINC 27.000 932 XXX
83088V 10 2 | SLACK TECHNOLOGIES CL A ORD. 07/16/2020........ ITGINC 76.000 2,407 XXX
83200N 10 3 | SMARTSHEET CL A ORD 10/20/2020........ ITGINC 22.000 1,267 XXX
83417M 10 4 | SOLAREDGE TECHNOLOGIES ORD [ 10/20/2020........ ITGINC..ooovvrrerereeieeieis 8.000 2,506 XXX
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD 12/15/2020 CITIGROUP GLOBAL MARKETS INC, 21.000 778 XXX
852234 10 3 | SQUARE CL A ORD......coiiiiiriiiiiisieissiesesieissssse s esssenes 07/16/2020........ ITGINC..oovierrererreeiis 16.000 1,927 XXX
85571B 10 5 | STARWOOD PROPERTY REIT 04/17/2020........ ITGINC 55.000 679 XXX
862121 10 0 | STORE CAPITAL ORD 07/16/2020........ ITGINC 45.000 1,004 XXX
87162W 10 0 | SYNNEX ORD.....oouiiuiiirrirriiininiseisesiessiesssesisssse s esessessssanes 12/01/2020........ ITGINC 8.000 536 XXX
87166B 10 2 | SYNEOS HEALTH CL A ORD 10/20/2020. ITGINC 14.000 835 XXX
872590 10 4 | TMOBILE US ORD.......ootiiiiiiiiiiinrisissieiesisesniisniis 10/20/2020........ ITGINC 36.000 4,094 XXX
875372 20 3 | TANDEM DIABETES CARE ORD.. 07/16/2020........ ITGINC 11.000 1,090 XXX
87918A 10 5 | TELADOC HEALTH ORD 07/16/2020........ ITGINC 21.512 4,426 XXX
88025U 10 9 | 10X GENOMICS CL A ORD.....coivimriumiiiiinriieeiniseisesssssiessenssesessssessiens 10/20/2020........ ITGINC 9.000 1,395 XXX
88160R 10 1 |TESLAORD.. 10/20/2020. ITGINC 2.000 850 XXX
885160 10 1 |THOR INDUSTRIES ORD. 07/16/2020........ ITGINC 12.000 1,341 XXX
88579Y 10 1 [BM ORD....ovuiiiiciiic s 10/20/2020........ ITGINC....vvirerereeis 59.000 9,481 XXX
892672 10 6 | TRADEWEB MARKETS CL A ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 17.000 1,118 XXX
89531P 10 5 |TREXORD 10/20/2020........ ITGINC 23.000 1,767 XXX
90138F 10 2 | TWILIO CL A ORD. 07/16/2020. ITGINC 9.000 2,003 XXX
903537 10 0 [UBER TECHNOLOGIES ORD......ooniiiimiiiiriisisssisieissssssessssssessessssesesssssssssesssssssssssessesssssenss | onssssesessnes 07/16/2020........ ITGINC 278.000 8,218 XXX
91533B 10 0 [UPJOHN INC....oouiiirciceiree et 11/16/2020........ VAMIOUS. ... 117.255 66 XXX
92339V 30 8 [VEREIT ORD....cooiiiiiiiciiiiicissssisis st sessines 12/18/2020........ ITGINC....oeviieiiiiricciis 38.000 1,550 XXX
92343V 10 4 |VERIZON COMMUNICATIONS ORD........ccoevorrerrienrirnricnirenes 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 10.000 606 XXX
92556V 10 6 |VIATRIS ORD 11/16/2020 ITGINC 100.000 3,462 XXX
92826C 83 9 |VISACLA ORD 04/17/2020........ ITGINC 21.000 3,504 XXX
928881 10 1 |VONTIER ORD......cccceuvuee 10/09/2020 GOLDMAN......ooiririeeiiitieeisere e seessenaes 22.800 768 XXX
949746 10 1 |WELLS FARGO ORD.......couiiiiieiiiiciieiieissieierssisssssss s essssees 10/20/2020........ ITGINC..ooovverererrerieieis 285.000 6,566 XXX
96208T 10 4 |[WEXORD 04/17/2020........ ITGINC 8.000 910 XXX
98980G 10 2 |ZSCALER ORD. 07/16/2020........ ITGINC 14.000 1,644 XXX
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS CL A ORD 07/16/2020........ ITGINC..ooovvrrrreeeieeiis 28.000 6,994 XXX
G0250X 10 7 |AMCOR ORD......coriiiirriiiieiesiiiseiseie sttt nes [ 07/16/2020. ITGINC..ovvererrereeiers 327.000 3,522 XXX
G0692U 10 9 [AXIS CAPITAL HOLDINGS ORD.........cooivreriierirriieernnierensssieriesisenes [ 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, 17.000 889 XXX
G6674U 10 8 |[NOVOCURE ORD C 07/16/2020........ ITGINC 20.000 1,217 XXX
G85158 10 6 |STONECO CL AORD.... [ 07/16/2020........ ITGINC 32.000 1,287 XXX
G8994E 10 3 | TRANE TECHNOLOGIES ORD......ccovvvriririerieirerresesisssisisisnsenes c 03/02/2020........ GOLDMAN.....cotirriiinsisissie e ssessseessnsnes 48.000 3,810 XXX
144385 10 9 | GLOBANT ORD......coomiireriiiieiiiniisesisiessenieiesissisessesssesensesesnseneenes C 12/15/2020 CITIGROUP GLOBAL MARKETS INC, 8.000 1,560 XXX
N14506 10 4 [ELASTIC ORD.....cccoevivrriiririrnins C 10/20/2020........ ITGINC....ivisirirnnissisnisnins 12.000 1,417 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDIICIY TrAAEA. ... oureiieieiiiiiiisieiies ottt ettt 345,465 XXX | 0
Common Stocks - Mutual Funds
04314H 66 7 |ARTISAN:INTL VAL ADV..... | 11/16/2020........ NOLAVAIIADIE. ..o 297.438 10,999 XXX
9499999. Total - Common Stocks - Mutual Funds 10,999 XXX 0
9799997. Total - Common Stocks - Part 3.........ccooivivevnnirerininninns 356,464 N 0
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9799998. Total - Common Stocks - SUMMANY HEM FTOM PAM 5.ttt ettt ettt st stestsm et eeseteeseeseeaeeseseesee et eeseeseeeeeeseeseEeEeeEeEfeEAeEoeEee8eE1eEoeE4eE o e 8 oA eEee8 4212 e e e 4EE e EAeE e HeE 428 eE e EeeEeEAeEReE A2t 428 eE e EaeEeeEee s e sebeeEenteb e setenses et entantensntns | nias 72,352 XXX
9799999, TOtAl = COMMON SEOCKS. ... rt1ersiesterersssssessss s st ersssssseesssessses st s s s s ees st 0888 e 888488 ee 808 eeE e 4E1e0EeeEeE1oeE e 8oL L oeE o080 E L1 o8 E 1L E 08084181084 E 4884080848808 L4018 8L 8 E 8481081 E 08ttt en st enbee banes 428,816 XXX
9899999.  Total - Preferred AN COMMON SEOCKS. ........tuureririsissieersstisesessssrsses st sess s ess st see s eeE s s fe8e0EseE e s oEE£E o E e o0 E SRR E £ E 80 E SR E £ E 8488 E R E L E SRRttt e rees 429,215 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS............cueiuriueierireieiieiieitessieiseisetestesie s sss st s st s ssssessassess  e2sesessessebasssssessessesessessebaes st esses e s s s eeE e b s s e s s RS s e S e s ee s e b s S se S e s eS8 e S Eee s e s 8 eSS et e s a5 s e b e s e s s s s e b s s e s Ao bt s b s s b s b s s bt et s s et en st ebsene et 7,780,859 XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36179T 4P 7 |G2MAS5330 - RMBS.... | 12101/2020. | PaydowN......coocecevvevevvvcsssssssivirennesssssss | 107,238 | .......... 107,238 | .......... 109,718 (2,302) 07/20/2048.
36179T 7L 3 |G2MAS5399 - RMBS .. [ 12/01/2020. | Paydown 204,806 204,806 | .......... 212,732 (7,574) 08/20/2048.
36179T 75 7 |G2MA5264 -RMBS.... o | 1200172020, | PaYAOWN. .o | 151,667 | .oovveee 151,667 | ..oooee. 155,600 (3,549) 06/20/2048.
912828 Q6 0 |UNITED STATES TREASURY.... .. | 04/01/2020. | Adjustment T T 6,349 (344) 04/15/2021.
912828 X3 9 |UNITED STATES TREASURY.... .. | 03/01/2020. | Adjustment. 144 137 (8) 04/15/2022.
912828 XL 9 |UNITED STATES TREASURY.... « |+ 03/01/2020. | AdUSIMENL.......oorvvveveversssenrrnriviiisssss [ i e, 8,127 | oo 7,522 (638) 7,504 07/15/2025.
0599999. Total - BoNds - U.S. GOVEMMENE....oocvvrsivvssisresssssssssssssssssssssssisss | ssissssssssssisssssssssssss s | 463,709 | .......... 478,627 | .......... 492,058 | ... 492,087 | e (990) | oo (13,424) | v (o P (LX) | P— (o — 477,672 | oo 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
18085P PF 5 |CLARKCNTY NEVARPTREV.......ccccoovimiriiinnns .. | 10/06/2020. | Jefferies...........oomrrrveemmmrererivsneensiivsnies | 160,308 (1,895) 07/01/2022.
196632 C9 2 |COLORADO SPRINGS COLO UTILS REV........... .. [ 11/15/2020. | Call @ 100.00..........omvverrrrirrrrirrrrirrenens . ) 165,000 (2,634) 11/15/2024.
3131WQ  VJ 3 |FH ZJ0617 - RMBS, .. [ 12/01/2020. | Paydown (84) 10/01/2040.
3131WR N9 2 |FHZJ1316 - RMBS. .. [ 12/01/2020. | Paydown (57) 02/01/2041.
3131X6 GY 0 |FHZK2915 - RMBS.....oooocorrevrrsrvcrssienssniennne .| 12101/2020. | Paydown . A . 16 01/01/2026.
3131X6 JC 5 |FHZK2959 - RMBS o [ 1200172020, | PEYAOWN..orvvvesoesvssessssesssssssssnsne | 12,326 | e 12,326 | i 12,348 | o 12,317 | ... 9 9 02/01/2026.
3131XJ DM 1 |FHZL2808 - RMBS .. [ 12/01/2020. | Paydown 22137 22815 |...... (678) 03/01/2042.
3131XJ PD 8 |FHZL3120 - RMBS | 12/01/2020. | PaydOwn.......ccvevevevvvvvvevnvrvnnensvsvnvsvsssvsnennns | b 47800 | o AT 500 | e 48124 | 18,088 |...... (588) 05/01/2042.
3131XM  E8 4 |FH ZL5559 - RMBS «+ | 12101/2020. | PaYdOWN.....coooovvvvrrvveveenssssssnsnnnveviissss [ 43088 | 43,088 | 43372 | 13,334 | ....... (246) 04/01/2043.
3M3MXN  6S 7 |FHZL7181 - RMBS......oovieereieeieeseenis .. | 12/01/2020. | Paydown 89,644 | ... (3,169) 10/01/2043.
3131XQ TK 2 |FHZL8654 - RMBS .. [ 12/01/2020. | Paydown 8,329 |.... (556) 11/01/2044.
3131XR BB 9 |FH ZL9034 - RMBS .. [ 12/01/2020. | Paydown 28,483 (1,117) 02/01/2045.
3131XT VP 2 |FHZM0622 - RMBS .. [ 12/01/2020. | Paydown (2,986) 12/01/2045.
31320  FV 4 |FHZA1080 - RMBS........cccooviiriiniicnisriinisiis .. | 12/01/2020. | Paydown (55) 12/01/2040.
31329) PX 9 |FHZA1338-RMBS. ... 12/01/2020. | Paydown . e (798) 08/01/2042.
31329K X3 3 |FH ZA2498 - RMBS. .. [ 12/01/2020. | Paydown . . 156,645 (412) 03/01/2038.
3132A4 6K 9 |FH ZS4474 - RMBS. .| [ 12/01/2020. | Paydown . 19,360 (584) 03/01/2042.
3132A4 NN 4 |FH ZS3997 - RMBS .. [ 12/01/2020. | Paydown (524) 08/01/2044.
3132A5 A4 7 |FHZS4527 - RMBS.......ccoovivviiirinrinicsiiccies .. | 12/01/2020. | Paydown (1,104) 08/01/2043.
3132A5 EU 5 |FHZS4647 - RMBS .. | 12/01/2020. | Paydown (1,820) 01/01/2046.
3132DV 7B 5 |FH SD8090 - RMBS.... .. [ 12/01/2020. | Paydown (298) 09/01/2050.
3136A5 YC 4 |FNR2012-30 ED - CMO/RMBS... .. [ 12/01/2020. | Paydown (331) 04/25/2031.
3138A5 TA 0 |FNAH4144-RMBS.... .. [ 12/01/2020. | Paydown (24) 01/01/2026.
3138A9 PS 7 |FNAH7632-RMBS.... .. [ 12/01/2020. | Paydown (190) 08/01/2041.
3138EK  JA 4 |FNAL2956 - RMBS .. [ 12/01/2020. | Paydown (497) 01/01/2028.
3138EN 7M 5 |FN AL6299 - RMBS .. [ 12/01/2020. | Paydown (1,573) 01/01/2045.
3138ET DZ 6 |FNAL8219-RMBS .. [ 12/01/2020. | Paydown (2,191) 02/01/2046.
3138WG EZ 3 |FNAS6451-RMBS .. [ 12/01/2020. | Paydown (642) 01/01/2046.
3138XX  H7 4 |FNAW7453 - RMBS..........cccoovvviririnriccnirciens .. | 12/01/2020. | Paydown (612) 09/01/2044.
3138Y6 MY 7 |FN AX4874 - RMBS .. [ 12/01/2020. | Paydown N ! (1,371) 12/01/2044.
3140JA TS 7 |FNBM59B0 - RMBS........coorirrierirerieeineirenis .. | 12/01/2020. | Paydown . . 130,149 | oo, 130,149 (4,401) 08/01/2048.
3140JQ TE 3 [FNBN7748-RMBS.........cccooommrvviimnnnniiinsnrriiirns .. [ 12/01/2020. | Paydown . . 109,442 | oo, 109,442 | oo, 113,709 (4,086) ....109,442 09/01/2049.
3140QA NN 6 [FNCA3096 - RMBS.........cooovvvvvvvvrrissrnrerrrnsiinnnnns .. | 12/01/2020. | Paydown 553,081 553,081 | .......... 579,828 | cee00ssrr.580,616 | ccoooovrrvcvvevi | veeed(27,535) | e [ e [VA45X15)) [ I 553,081 02/01/2049.
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3140X4 H2 5 |FNFM1148-RMBS .| 12/01/2020. | Paydown 282,183 282,183 | ......... 289,678 ...290,006 (7,824) 5,828 | 12/01/2048.
3140X4 M4 5 |FNFM1278 - RMBS .. [ 12/01/2020. | Paydown ..141,191 (3,025) 07/01/2034.
31410L UV 2 |FN 890796 - RMBS .. [12/01/2020. | Paydown..........ccevvveevmveeeveiennnviissnnniens |k 30404 | o 30404 | o 80303 | 40,267 (864) 12/01/2045.
31418A  YP 7 |FNMA1617 - RMBS......coooviierreierieenieieis .. | 12/01/2020. | Paydown 20,539 (477) 10/01/2028.
314188 U3 1 |FNAD5101-RMBS.... .| 12/01/2020. | Paydown (24) 12/01/2025.
31418V KJ 0 |FNAD7496 - RMBS.... . | 12/01/2020. | Paydown (52) 01/01/2026.
455141 GJ 4 |INDIANA TRANSN FIN AUTH HWY REV. . | 11/04/2020. | Call @ 100.00... (615) 12/01/2022.
586200 QK 6 |MEMPHIS TENN SAN SEW SYS REV .| 11/16/2020. | Call @ 100.0 . (2,035) 10/01/2023.
60416S 5D 8 |MINNESOTA ST HSG FIN AGY . [ 11/02/2020. | Call @ 100.00... . 15,000 | o, 15,000 | ... 0 01/01/2040.
60416S 5E 6 |MINNESOTA ST HSG FIN AGY. .1 10/05/2020. | Call @ 100.00.........covvvvvrsverecssmiriisssens | 10,000 | ..oovon..... 10,000 | oo, 10,000 | ovvvverreerreeeseeeseens | ceeeereeesseeesee | eeerseesereesssenes (0 SRR O 10,000 01/01/2044.
746189 PR 4 |PURDUE UNIV IND UNIVREVS |- | 07/01/2020. | Call @ 100.00... FEE T I 100,000 | ......... 100,000 | .......... 111,943 | oo, 100,689 |....... (689) [(51:1) 1 TN I 100,000 07/01/2024.
928075 FE 5 |VIRGINIA PORT AUTH COMWLTH PORT FD .. 1 06/02/2020. | JANNEY MONTGOMERY SCOTT INC....
RV e 150,552 | .......... 150,000 | .......... 160,854 ...150,720 |....... (609) (609) | oo | e 150,111 s [ A4 | A4 6,917 | 07/01/2034.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ .covcoiievvviinneviiinssssinessisssssssssssissssssssssssssssss | 2945962 | ...... 2,935,102 | ....... 3,103,989 XTI — 0 ... (79,246) | ............... () (79,246) | ................. 0 | 2,941,062 |0 | 04,900 | 4,900 | e 86,757 XXX
Bonds - Industrial and Miscellaneous
00507U AS 0 [ALLERGAN FUNDING SCS.......cccoomrvemmrrrirmrrrin C [ 05/14/2020. | CORPORATE ACTION.........ooocvcvievemmeeenn | | 108,133 | ..ovoooo. 100,000 | vovvooon. 97,437 | ... 98.460 | ... 98 98 [ oo | e, 98,558 | ..oorrrvecerrrnns | o 9,575 | oo, 9,575 | ..., 2,523 | 03/15/2025.
010392 FC 7 |ALABAMA POWER CO. - [ 10/01/2020. | Maturity @ 100.00.....ooevvvssvvvssvvesssnens | 300,000 | ........... 300,000 | .......... 295,248 | ... 299,557 |...... 443 443 10/01/2020.
07274N AL 7 |BAYER US FINANCEII LLC... .| 01/31/2020. | CREDIT SUISSE SECURITIES (USA)..... 204,972 200,000 | ........ 198,542 198,712 | ... 1 11 12/15/2028.
125896 BK 5 |CMS ENERGY CORP. .1 12/30/2020. | Call @ 100.00..........vvvveremvvrivsserivisennn | 105,349 | ..oooooo. 100,000 | ... 110,386 | ooovroorsrs 104,353 | oo | (2,190) (2,190) 03/15/2022.
143120 AD 8 |CARMX2016-4 A4 - ABS .| 12/15/2020. | Paydown...........oovvveenvveeenrsnevvesniisnnens |l TAB19 | o TASA | o TABAT | 74518 | 0 0 06/15/2022.
17119B AD 9 |CCART 2016-B A4 - ABS.... .| 08/17/2020. | Paydown............cooevvvvvssevvvssnsiriisssnnnes |k 142676 | o AA2676 | o 442649 | o 442,673 | 3 3 02/15/2022.
23305Y AD 1 |DBUBS 2011-LC3 A4 - CMBS. .1 12/01/2020. | Paydown...........evvvvnevesevieseiisseiivsseens |l 36869 | 36862 | 37228 | 36,881 | (19) (19) 08/12/2044.
254683 CE 3 |DCENT 2018-2 A- ABS .| 11/23/2020. | BARCLAYS CAPITAL INC.........overrrrnec . . 300,422 | ... 300,000 | .........300,000 | .ccccc00.....300,000 | ..o | oo 0 08/15/2025.
26442C  AS 3 |DUKE ENERGY CAROLINAS LLC. .1 03/03/2020. | PERSHING DIV OF DLJ SEC LNDING.... . 163,100 | ooovooon. 150,000 | ..ovvrrrr 146,744 | ..o 147,042 | ... 67 67 12/01/2026.
582839 AJ 5 |MEAD JOHNSON NUTRITION CO .| 04/08/2020. | GOLDMAN............ommmmvvermmmmnriissmmsiissnnnn | 100,447 | o, 100,000 | ..........100,175 | ..............100,058 |..... (18) (18) 11/15/2020.
751212 AB 7 |RALPH LAUREN CORP.......cccooververrrierrirsiennne .. | 08/18/2020. | Maturity @ 100.00..........ccocrvvvenrieeriinrrirns 200.000 200,000 | ..........199,590 | .............199,946 |....... 54 54 08/18/2020.
82652K AA 2 |SRFC 171 A- RMBS . | 12/20/2020. | Paydown 11,402 | 11,802 | e 11,402 | 1 1 03/20/2034.
82653E AA 5 |SRFC2019-1A-RMBS.. . | 12/20/2020. | Paydown 38,979 | 34978 | 34,978 | 1 1 01/22/2036.
863667 AB 7 |STRYKER CORP .. | 01/15/2020. | Maturity @ 100.00, 250,000 250,000 250,031 |....... (31) 31) 01/15/2020.
913017 BV 0 |UNITED TECHNOLOGIES CORP...........ccccooen .. | 02/18/2020. | CORPORATE ACTION. 259 968 250,000 | ..........246,003 | oo 248768 |...... 78 78 06/01/2022.
91324P  CU 4 |UNITEDHEALTH GROUP INC....cooccccrrerrrrirrns .| 04/08/2020. | PERSHING DIV OF DLJ SECLNDING.... | | | 100187 | oo 100,000 184 03/15/2021.
92348P AC 6 |VZOT 2017-2C - ABS. .| 09/21/2020. | Paydown 250,000 250,000 | .......... 249,975 6 12/20/2021.
92935 BC 8 |WFRBS2011-C2 A4 - CMBS.. .| 11/18/2020. | Paydown 465,582 | . 483278 (1,279 ..(0)]. 02/15/2044.
3899999. Total - Bonds - Industrial and Miscellaneous..............c.cvvveeuireeerncenennes . 3,066,020 | ...... 3,082,328 0 (2,591) 0. .3,060,816 | ... e B2, 70,852 XXX
8399997. Total - BONGS - PaIt 4. sssesss svrssissssssss s | 6,538,267 | ...... 6,479,748 | ....... 6,678,375 | ..........6,540,663 | ...c0cc0...(990) | ..rrr(95,262) | vovvvriicnnn (o P [([isy) | E— (o 6,479,550 | ..vvvviiicsnnd 0]....53,368 | .......53,368 | .... 168,030 | XXX
8399998. Total - Bonds - Summary Item from Part 5.. 34 (110 T I (SRR [ 0 34 | i34 XXX
8399999. Total - Bonds s | 6,538,300 | ....... 6,479,813 | ....... 6,678,375 | ........... 6,540,663 | ........... (990) ] ........ (95,262) | ..vvovnnenes 0 [ (96,252) | ..o 0 | o 6,479,550 | ...oocoounrennad 0]....53,401 | ......53,401 | ... 168,030 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00287Y 10 9 |ABBVIE ORD .. | 05/08/2020. | CORPORATE ACTION.......c.ccoovvvvirniinnne 0.496 42 XXX 0 42 XXX
013872 10 6 |ALCOA ORD......cocomrevirreirrerireeiesenieseeeessiiiens | o 07/16/2020. | ITG INC 37.000 496 XXX 70 866 XXX
02079K 10 7 |ALPHABET CL C ORD .| 12/15/2020. | CITIGROUP GLOBAL MARKETSINC..... | 1000 | o 1762 XXX (92) 1,245 . XXX
03676B 10 2 |ANTERO MIDSTREAM ORD 12/29/2020. | WELLS FARGO SECURITIES.........ccoooee | | 6,600.000 | ..oo...... 49,721 XXX 25249 TGIECK) ) N BN B4.611 | oo XXX
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03748R 74 7 |APARTMENT INVST MGT CLAREIT ORD.......... .. [ 12/01/2020. | CORPORATE ACTION.......ccocouvvveraririrnae 0.882 35 XXX 0 58 XXX
03748R 75 4 |APARTMENT INVST MGT CLAREIT ORD.......... .. [12/01/2020. | VaMOUS........ovvovvervvisscvivisssssvissseniiiens | 30.000 | oo 1,604 XXX 55 1,604 XXX
037833 10 0 |APPLEORD - [ 10/20/2020. | ITG INC XXX | 15,529 [ v (161,821) | 10 176,950 | oo [ v | coveerns 176,950 | covvvvervvrrrres | covvrserninnes 15,529 XXX
038222 10 5 | APPLIED MATERIAL ORD......cccovvorerviiiereiniinienns .. | 04/17/2020. [ ITG INC XXX (886) 1,251 XXX
03965L 10 0 |HOWMET AEROSPACE ORD .. | 04/01/2020. | Various X XXX (882) 1,703 XXX
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT. .. [ 12/29/2020. | UBS SECURITIES LLC 1,200.000 12,543 XXX o AB A48 | o A8T32 | 2762 7,346 | .o, (4,584) | oo | e, 14,148 XXX
064058 10 0 | BANK OF NEW YORK MELLON ORD .. | 07/16/2020. [ ITG INC 94.000 | oo 3,420 XXX 180 4911 XXX
084670 70 2 |BERKSHIRE HATHWAY CL B ORD .+ [07/16/2020. | ITG INC.....ooovvivnnniisseriisssnsisiisssnns | 25.000 | ..oovrrernnn 4,733 XXX 15 5,677 XXX
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD .. 1 10/20/2020. | ITG INC 18.000 560 XXX 95 .801 XXX
115637 20 9 |BROWN FORMAN CL B ORD ++ [10/20/2020. | ITG INC.....ooovrivrnnniisssnriisssssiisissnns | 26.000 | ..oooovernne 1,942 XXX (453) 1,305 XXX
127686 10 3 |CAESARS ENTERTAINMENT ORD .. | 07/21/2020. | CORPORATE ACTION........mmvvvvvvciiiiens | 113.000 | oo 1,402 XXX (201) 1,336 XXX
15135B 10 1 |CENTENE ORD .. 1 02/01/2020. | Adjustment 0.800 52 XXX 0 57 XXX
15872M 10 4 |CHAMPIONX ORD.. .. || 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 16.000 233 XXX (68) 473 XXX
16119P 10 8 |CHARTER COMMUNICATIONS CL A ORD......... | 12/15/2020. | VaHOUS....ovcvvvvrsvrsvesensenssrsines | 6.000 | 3843 XXX (1,796) 1114 XXX
16411R 20 8 |CHENIERE ENERGY ORD. .. [ 12/29/2020. | UBS SECURITIES LLC.........oovvvmmvvivmnen | 75.000 | oo 4,462 XXX 51 4,631 XXX
166764 10 0 |CHEVRON ORD .. | 10/05/2020. | ITG INC 65.076 5 683 XXX 411 8,265 XXX
17243V 10 2 | CINEMARK HOLDINGS ORD. .. | 07/16/2020. [ ITG INC 22.000 297 XXX 33 778 XXX
172967 42 4 |CITIGROUP ORD ... | .- [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 41.000 2451 XXX (1,714) 1,562 XXX
174610 10 5 |CITIZENS FINANCIAL GROUP ORD.................... .. | 04/17/2020. [ ITG INC 111.000 2209 XXX 46 4,553 XXX
19626G 10 8 |COLONY CAPITAL CLAORD.......cccoovvrmrrrarnnenns .. | 07/16/2020. [ ITG INC 95.000 181 XXX 50 502 XXX
200340 10 7 |COMERICA ORD .. [10/20/2020. [ ITG INC | 1,449 XXX 666 3034 XXX
200525 10 3 |COMMERCE BANCSHARES ORD .. | 12/01/2020. | Not Available 0.050 3 XXX 15 3 XXX
20825C 10 4 |CONOCOPHILLIPS ORD .. [10/20/2020. [ ITG INC 73.000 2407 XXX 1,050 5,797 XXX
22304C 10 0 |COVETRUS ORD .| 07/16/2020. | ITG INC 12,000 247 XXX 411 569 XXX
232806 10 9 |CYPRESS SEMICONDUCTOR ORD .. | 04/16/2020. | CORPORATE ACTION.......covvvvcvmmmrvciann | 72.000 | oo, 1,717 XXX (79) 1,601 XXX
23918K 10 8 |DAVITA ORD .| 07/16/2020. | ITG INC 1.000 84 XXX (19) 56 XXX
244199 10 5 |DEERE ORD .. | 04/17/2020. [ ITG INC 16.000 2,176 XXX (365) 2,407 XXX
25278X 10 9 |DIAMONDBACK ENERGY ORD. .. | 04/17/2020. [ ITG INC 32.000 986 XXX 1,039 4,010 XXX
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD... | 0411712020, [ ITG INCecovvvvvrvrseverssvnssnssnseees | 44.000 | o 1517 XXX (1,083) 2,650 XXX
256677 10 5 |DOLLAR GENERAL ORD .. [10/20/2020. | ITG INC.....ooorrvveinsrveeesenensiissnnsiiisnns | 8.000 | oo, 1,755 XXX (407) 841 XXX
26875P 10 1 |EOG RESOURCES ORD.... .. | 07/16/2020. [ ITG INC 46.000 2185 XXX 2,236 6,089 XXX
269246 40 1 |E TRADE FINANCIAL ORD .| 10/02/2020. | VAIIOUS.....cccvvvercrerercrercrerercncsesesesesesesenes 50.000 2659 XXX 390 2,659 XXX
278642 10 3 |EBAY ORD | Q4712020 | ITG INCeovvovosssnscsscssies | 36.000 | v 1,302 XXX (99) 1,165 XXX
28176E 10 8 |EDWARDS LIFESCIENCES ORD... .. | 06/01/2020. | Various XXX XXX
291011 10 4 |EMERSON ELECTRIC ORD... . | 12/15/2020. | Various. XXX XXX
29250N 10 5 |ENBRIDGE ORD 12/29/2020. | UBS SECURITIES LLC XXX XXX
29273V 10 0 |ENERGY TRANSFER UNT .. [ 12/29/2020. | UBS SECURITIES LLC.... XXX XXX
29336T 10 0 |ENLINK MIDSTREAM COM UNT.... .|| 12/29/2020. | UBS SECURITIES LLC........oovoocccircesmneeen | 8,499.250 XXX XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT....... | .. [ 12/29/2020. | UBS SECURITIES LLC........ccoovmvvvvvmmmmmn | . 4,225,000 XXX XXX
294600 10 1 |EQUITRANS MIDSTREAM ORD .. [ 12/29/2020. | WELLS FARGO SECURITIES.. 500.000 XXX XXX
343412 10 2 |FLUOR ORD .. | 07/16/2020. [ ITG INC 27.000 XXX XXX
34959) 10 8 |FORTIVE ORD......ooorrovcevresssnnssnesssnssnnssssnsssess o [ 10/09/2020. | VAIOUS.....cccoovseveeserersevesscencsisneessins | 57.000 XXX XXX
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36164V 30 5 |GCILIBERTY CLAORD.....ccooommmrimmriirarrireriiis .. [ 12/18/2020. | Various | ) XXX e 1,163 1,417 (254) (254) 1,163 XXX
369604 10 3 | GENERAL ELECTRIC ORD.... .. [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 279.000 3,101 XXX 251 3414 | (2,863) (2,863) 251 XXX
37045V 10 0 |GENERAL MOTORS ORD.. .. [10/20/2020. [ ITG INC 37.000 1,323 XXX (146) 1,208 XXX
371927 10 4 |GENESIS ENERGY CLA UNT.... ..112/29/2020. | UBS SECURITIES LLC......c.covvvrirerirriinnne 3,000.000 18,063 XXX | 16,050 | v 81440 | 26809 | i 72,199 | oo, TEETT510) 1 SRS I 16,050 XXX
38141G 10 4 | GOLDMAN SACHS GROUP ORD .. | 04/17/2020. [ ITG INC 14.000 2,508 XXX (822) 2,397 XXX
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD.. .. | .. | 07/16/2020. [ ITG INC 70.000 675 XXX 288 1,377 XXX
40416M 10 5 |HD SUPPLY HOLDINGS ORD........ccccoocvurrrernnneras .. [ 12/2412020. | CORPORATE ACTION.......oovvvmsvvriiiens | 34.000 | oo 1,904 XXX (103) 1,264 XXX
40434L 10 5 |HP ORD .. 101/02/2020. [ ITG INC XXX 0 XXX
406216 10 1 |HALLIBURTON ORD.....occcommvvrrrvrrerrsnnineninenis o | 0411712020, [ ITG INCecovvvvrvrrsevssrssvnssseerssnes | 157.000 | o 1140 XXX 503 4345 XXX
437076 10 2 |HOME DEPOT ORD .. [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... | 5.000 | oo 1,342 XXX (52) 1,040 XXX
444859 10 2 |HUMANA ORD .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC...... | 5.000 | oo 1,962 XXX (157) 1,676 XXX
44919P 50 8 |MATCH GROUP, INC .| 07/01/2020. | VAMOUS.........ocvveerrirrirrircerneieerierierereens 14.000 2824 XXX (664) 2824 XXX
452308 10 9 |ILLINOIS TOOL ORD .. | .- [ 10/20/2020. [ ITG INC 10.000 2,049 XXX (428) 1,369 XXX
45687V 10 6 [INGERSOLL RAND INC.......corviirerivrirrirerisiinirnins .. 1 03/02/2020. | CORPORATE ACTION.......ccvvvrerrrirernnns 0.355 8 XXX 0 9 XXX
46625H 10 0 |JPMORGAN CHASE ORD .. | 07/16/2020. [ ITG INC XXX XXX
49456B 10 1 |KINDER MORGAN CL P ORD.... .. [ 12/29/2020. | Citigroup Global Markets Inc. NY........... XXX 33074 | o 88691 | o (5.685) | o 9,932 XXX
512807 10 8 |LAM RESEARCH ORD .. [ 10/20/2020. [ ITG INC XXX XXX
530307 30 5 |LIBERTY BROADBAND SRS C ORD.. .. |- 12/18/2020. | CORPORATE ACTION.........coovvueerrrinnns . XXX XXX
539830 10 9 |LOCKHEED MARTIN ORD........ccccoimmmriimmrianniens .. [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 2.000 719 XXX XXX
540424 10 8 |LOEWS ORD - | 0471772020, | ITG INC..oooveveenssssssimenes | 35.000 | .oovvrvrene 1,244 XXX XXX
54142L 10 9 |LOGMEIN ORD... .. | 08/31/2020. | CORPORATE ACTION........c.ccovvvvrrriinnns 10.000 861 XXX XXX
55261F 10 4 |M&T BANK ORD .. [ 10/20/2020. [ ITG INC 29.000 2.916 XXX XXX
55336V 10 0 |MPLX COM UNT...coooirviernrriierennrriseensesisnesnnens .. [ 12/29/2020. | RBC CAPITAL MARKETS.........cooommmvvirenn | 2,650.000 | coovon.... 56,875 XXX | e 48,816 | oo 87,469 | 0001 20,537 | oo | oo 39,591 XXX
554382 10 1 |MACERICH REIT ORD .| 07/16/2020. | ITG INC 27.000 227 XXX XXX
55616P 10 4 |MACYSORD... .. | 07/16/2020. [ ITG INC 60.000 410 XXX XXX
55825T 10 3 |MADISON SQUARE GARDEN SPORT CL A ORD | .. | 04/17/2020. [ VaFOUS.........c..ovmrvvrrririrrieinriinniiinniiinns 3.000 851 XXX (32) XXX
559080 10 6 |MAGELLAN MIDSTREAM PARTNERS UNT......... .. [ 12/29/2020. | UBS SECURITIES LLC........cooovmvvveivmnnn | 1,025.000 | oo 43,365 XXX 32,296 (25,482) XXX
565849 10 6 | MARATHON OIL ORD........ccoovvvommrrimrrirnriinnnens .. [10/20/2020. | ITG INC 164.000 683 XXX 1,536 XXX
57667L 10 7 |MATCH GROUP ORD.......ccocormrmmririermrirrirnnrernnis .. 1 07/01/2020. | CORPORATE ACTION. 0.217 21 XXX 0 XXX
579780 20 6 |MCCORMICK ORD .. [ 12/01/2020. | Various XXX 814 XXX
580135 10 1 |MCDONALD'S ORD........couvverrrirrrirerrirnrrirnneees .. [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 16.000 3452 XXX 39 3,200 XXX
58155Q 10 3 | MCKESSON ORD | 041712020. [ ITG INC....ooorvvvvviverssssnnnrenecensssssssenrnne | 11.000 | covovrrvennne 1,550 XXX (16) 1,505 XXX
59156R 10 8 [METLIFE ORD........ccoovvmmmriirrriirnrieneinenneeas .. | 04/17/2020. | ITG INC 106.000 3,481 XXX (1,877) 3,526 XXX
60770K 10 7 |MODERNA ORD .. [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 6.000 877 XXX 0 491 XXX
617446 44 8 | MORGAN STANLEY ORD.. .. [ 12/15/2020. | Various 114.160 5,502 XXX (1,915) 3,915 XXX
65339F 10 1 |NEXTERAENERGY ORD... .. | 10/27/2020. | Various XX 902D 19021 19,021 XXX
654106 10 3 |NIKE CL B ORD .. [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 4.000 554 XXX (84) 322 XXX
655044 10 5 |NOBLE ENERGY ORD... «+ | 10/05/2020. [ VAIIOUS......ovvvovaverirrvcennssissrieeissnsaas 93.000 3,025 XXX 715 3,025 XXX
655844 10 8 |NORFOLK SOUTHERN ORD. .. [10/20/2020. [ ITG INC 10.000 2,177 XXX (124) 1,817 XXX
67066G 10 4 |NVIDIA ORD .. .| 10/20/2020. | ITG INC 5.000 2,756 XXX (408) 769 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD........cccccconrreve [ 10/20/2020. | ITG INC 182.000 2176 XXX 777 8,278 XXX




vyvia

Annual Statement for the year 2020 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 4

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

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

F Current Bond

o Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
679580 10 0 |OLD DOMINION FREIGHT LINE ORD.................. .. [ 03/25/2020. [ VaFOUS........orvvvvrrvereieneiieeeieneiennii XXX 271 XXX
682680 10 3 |ONEOK ORD .. [12/29/2020. | UBS SECURITIES LLC........ooovomrvvviiaennn | 400.000 XXX | 10,992 | 30,268 | o (4.940) | o | 14,336 | oo (19,276) | cooovoeevevevcce | e 10,992 XXX
68389X 10 5 |ORACLE ORD. .. [10/20/2020. [ ITG INC 35.000 XXX (144) 1,711 XXX
69318G 10 6 |PBF ENERGY CL AORD .. |..107/16/2020. [ ITG INC 23.000 XXX (65) 656 XXX
693475 10 5 |PNC FINANCIAL SERVICES GROUP ORD.......... .. [ 10/20/2020. [ ITG INC 23.000 XXX (973) 2,698 XXX
703481 10 1 |PATTERSON UTI ENERGY ORD........cccccovemrrrenn. .. | 07/16/2020. [ ITG INC 42.000 XXX 159 600 XXX
70450Y 10 3 |PAYPAL HOLDINGS ORD.. .. | 04/17/2020. [ ITG INC XXX (529) 1,959 XXX
717081 10 3 |PFIZERORD...... .. | 11/16/2020. | Various..... XXX o 1.264 | 37025 | (35761) | oo ) ..(35,761) 1,264 XXX
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT.. .. 1 12/29/2020. | UBS SECURITIES LLC ...675.000 XXX o 48T i B1607 o BTAD o 14,725 | ovrees(23,436) | oo | v 18,171 XXX
726503 10 5 |PLAINS ALL AMERICAN PIPELINE UNT .. [ 12/29/2020. | UBS SECURITIES LLC.... R 3,400.000 XXX | 24072 | oo 82,526 | 000 17,352 | s | e 55,806 |...cooe..s (38,454) | v | e 24,072 XXX
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD .. [ 12/29/2020. | UBS SECURITIES LLC.... I 3,400.000 XXX 24,854 | ..o 84,830 | 115,981 | oo | o 55,557 | vvveernnn. (EISH-(5) ) [ B 24,854 XXX
73278L 10 5 |POOL ORD .. [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 2.000 XXX (36) .389 XXX
74915M 10 0 |QURATE RETAIL SRS A ORD.... oo [ 09/15/2020. | Various............ovvveerrieeneeeneiieneiieneiienn | 81.000 XXX 703 1,386 XXX
74915M 30 8 |QURATE RETAIL INC...ooooeorveverecerrnerrsinnens .| 09/15/2020. | ADJUSTMENT...occooveversvrcresecnssnienns 0430 XXX 0 71 XXX
755111 50 7 |RAYTHEON ORD .. [ 04/03/2020. | VAMOUS.......vvvvvsaervesssrrissssssssisssssnsiisns | 47.000 XXX (712) 9,616 XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD .. | 04/03/2020. | CORPORATE ACTION. 0.736 XXX 0 64 XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD... .. | 07/16/2020. [ ITG INC 13.000 XXX 131 .286 XXX
78409V 10 4 |S&P GLOBAL ORD .. -] 10/20/2020. | ITG INC 8.000 XXX (682) 1,503 XXX
78410G 10 4 |SBA COMMUNICATIONS CL AREIT ORD........... .. [ 04/17/2020. | ITG INC......ooorrvennriisscvvsisensiviiiinnns | 11.000 XXX (916) 1,735 XXX
808513 10 5 | CHARLES SCHWAB ORD .. | 10/06/2020. | CORPORATE ACTION........c.ccoovvvrarrrirnne 0.603 XXX 0 30 XXX
81761L 10 2 |SERVICE PROPERTIES TRUST ORD... .. | 07/16/2020. | ITG INC 31.000 XXX 40 795 XXX
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT. .. [ 12/29/2020. | UBS SECURITIES LLC........oovvvvvviiinnnn | 1,700.000 XXX | e 17,663 | 34,357 | 115,809 | e | e 32,503 | ..o (16,694) | ...oooorveri | e 17,663 XXX
824348 10 6 |SHERWIN WILLIAMS ORD .. [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 3.000 XXX (476) 1,274 XXX
828806 10 9 |SIMON PROP GRP REIT ORD .| 07/16/2020. | ITG INC 46.000 XXX 1,203 8,055 XXX
848574 10 9 |SPIRIT AEROSYSTEMS HLDGS A ORD .. | 04/17/2020. [ ITG INC 20.000 XXX 170 1,627 XXX
852234 10 3 |SQUARE CLAORD ... | .- [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 8.000 XXX 0 963 XXX
87236Y 10 8 |TD AMERITRADE HOLDING ORD.......c.ccccoouvvenane .. [ 10/06/2020. [ VAIOUS.........covvveviirriviisniisisisesisiiin 55.000 XXX 185 2,918 XXX
872540 10 9 | TIX ORD....oosiiioiriiriiieneiereiereiieseeiecesieseii .. | 04/17/2020. [ ITG INC 46.000 XXX (1,773) 1,036 XXX
874054 10 9 |TAKE TWO INTERACTIVE SOFTWARE ORD..... | .. | 04/17/2020. | ITG INC...cococrmvmrrvrrrsvrsvmssrsssnsseen | 14.000 XXX 35 1749 XXX
87612G 10 1 |TARGA RESOURCES ORD - 12/29/2020. | RBC CAPITAL MARKETS 2,025.000 XXX | 34,8485 | 82,681 | 2,908 | e | 51,144 | .......... (48,236) | vovvveveeerec | cerecieein 34,445 XXX
87807B 10 7 |TC ENERGY ORD 12/29/2020. | UBS SECURITIES LLC.... 100.000 ) XXX (1,805) 5,111 XXX
87918A 10 5 |TELADOC HEALTH ORD.... .. | 11/02/2020. | CORPORATE ACTION.......c.ccoovvviarriirnne 0.512 91 XXX 0 A12 XXX
88160R 10 1 |TESLAORD | 082020, | ITGINC.oovvvsvsssssssssssisse | 2.000 | oo 1,505 XXX | 526 [ coeeeees (1,715 | e 15,281 | e | e | s 15,241 526 XXX
88224Q 10 7 |TEXAS CAPITAL BANCSHARES ORD... .. | 07/16/2020. [ ITG INC 10.000 282 XXX 40 .608 XXX
883556 10 2 | THERMO FISHER SCIENTIFIC ORD. .. | 04/17/2020. [ ITG INC 13.000 4,289 XXX (1,976) 2,248 XXX
88579y 10 1 |3M ORD .| 07/16/2020. | ITG INC 35.000 5,587 XXX 1,190 7,365 XXX
90187B 40 8 |TWO HARBORS INVESTMENT REIT ORD.......... .. | 07/16/2020. [ ITG INC 54.000 284 XXX 5 79 XXX
907818 10 8 |UNION PACIFIC ORD..........coovruerrioreiirniernnienas .. [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 25.000 5026 XXX (4,499) 21 XXX
912909 10 8 |US STEEL ORD .. | 07/16/2020. [ ITG INC XXX 60 447 XXX
913017 10 9 |UNITED TECHNOLOGIES ORD .. | 04/03/2020. | Adjustment. XXX (8,734) | covevvvvvveereris | e 11,334 XXX
91913Y 10 0 |VALERO ENERGY ORD......ccocomurvrrriirerininiiernnes .. 1 10/20/2020. | ITG INC XXX 573 3,007 XXX
92339V 10 0 |VEREIT ORD . [ 12/18/2020. [ VarIOUS...........coeevveriicirceceisiinies XXX (205) 1,550 XXX
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92345Y 10 6 |VERISKANALYTICS ORD.......ccoocommmrremirrireriii .. | 04/17/2020. [ ITG INC 19.000 2886 XXX 591 2837 | (1,246) (1,246) 1,591 [ oo | e 1,295 XXX
92556V 10 6 |VIATRIS ORD .. [ 11/17/2020. | CORPORATE ACTION. 0.255 4 XXX XXX
928881 10 1 |VONTIER ORD <oeer | .- | 10/09/2020. | CORPORATE ACTION. 0.800 XXX XXX
94946T 10 6 |WELLCARE HEALTH ORD...oooccconmvrerrrrerrrninnns .| 01/23/2020. | Various 10.000 XXX XXX
949746 10 1 |WELLS FARGO ORD.........ccccoovmmmmrimmrriirriiisniis + | 0711612020 | ITG INC..ooooooiiiiiiiiisiiiiiniiis | 161.000 XXX XXX
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT. | .. | 12/29/2020. | Citigroup Global Markets Inc. NY......... | 1,650.000 XXX XXX
969457 10 0 | WILLIAMS ORD .. | 12129/2020. | RBC CAPITAL MARKETS........cooovvveiiena | 4,000.000 XXX XXX
98919V 10 5 |ZAYO GROUP HOLDINGS ORD .| 03/09/2020. | CORPORATE ACTION. 44.000 XXX XXX
98978V 10 3 |ZOETIS CL A ORD .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 12.000 XXX 1, } : XXX
G0177J 10 8 |ALLERGAN ORD ..| C | 05/08/2020. | VAIIOUS..........cvvvverrverrrrinisissesissiiissins | 56.000 XXX | e 10,762 | vovvvvveerinen 10,706 | vovvorereern 56 | oo 56 [ e | i 10,762 XXX
G47791 10 1 | TRANE TECHNOLOGIES PLC... ... | €] 03/02/2020. | VaIiOUS..........cvvvvveeererernsneecsvisiissssssnneenns | 48.000 | oo 4,911 XXX 4,911 (1,469) 4,911 XXX
G51502 10 5 [JOHNSON CONTROLS INTERNATIONAL ORD... | C| 10/20/2020. | ITG INC 50.000 2173 XXX (285) 1,751 XXX
G5960L 10 3 |MEDTRONIC ORD C|12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... | 11.000 | 1,269 XXX (357) 891 XXX
H8817H 10 0 | TRANSOCEAN ORD.......cccovviirmiriereriniinsererieinns C|(07/16/2020. | ITG INC 101.000 209 XXX 243 938 XXX
N53745 10 0 |LYONDELLBASELL INDUSTRIES CLA ORD....... .. [10/20/2020. | ITG INC......ooorrveeerennrirnsnvessssnnssiiisnnns | 19.000 | i 1,485 XXX 100 1,895 XXX
N59465 10 9 |VIATRIS ORD o [ 11/16/2020. [ VaFOUS.........covooeriereieeiineienenniin 100.000 3462 XXX 1,452 3,462 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..............cccoocvvviimnsevviiinnnceriisseresisescsvssssessiiisenens | 917,750 XXX | 875564 | 1180553 | .....395.203 | o0 | 704,414 | ......... (309,211) | ccooooe (VN 875,564 XXX
9799997. Total - COMMON SIOCKS = PAM 4........oooooiiiioiiiii s s | 917,750 XXX | 875564 | ..........1,180,553 | ... 395,203 | ..o 0 |0 704414 |......... [CLLIPAED ] — 0 ...875,564 ) ) XXX
9799998 Total - Common Stocks - Summary Item from Part 5...............coouririiiins covvvvineeciicssisssessssenssssssssssssssssesssssnn | 91,968 XXX [T DU 0 oo | i 72,352 | e | 19617 | ..ee. 19617 | ......... 2,399 XXX
9799999. Total - COMMON SEOCKS.........ovvvuriiiriiiciisi s s | 1,009,718 XXX | e, 947,916 | ..........1,180,553 | ...... 395,203 | .covccvvee 0 |, 704,414 | ... (309,211) | oo | i 947,916 |0 | e 61,802 | ......... 61,802 | ....... 81,141 XXX
9899999. Total - Preferred and COMMON StOCKS........ooccvvssvvrssvnrsisrnsisesinees ......1,009,718 XXX 947,916 | ...........1,180,553 | ..... 395,203 | o0 [ 704,414 L(309,211) | v | s 947,916 [0 | 61,802 61,802 1,141 | XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS...........c..riviiiiiiiciiiiniins i | 7,548,018 XXX | 7,626,291 | ... 7,721,216 | ... 394,212 | .......(95,262) | ..... 704,414 | ... (405,463) | ..oveveeereenn0 | e 7,427,466 | ... l0 | e 115,204 | ....... 115,204 | ..... 249,170 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
531229 12 8 |LIBERTY MEDIARTS.....ccoorviirervirrerrnns .. | 05/28/2020 [ UNKNOWN.......ocvvurirrrnrieireriiissirenieisisnins 06/04/2020 | Various. oD [ [ [ e 0 [ oo | e v [ v 0 [ o [
OCCIDENTAL PETROLEUM
674599 16 2 |CORPORATION 07/06/2020 | Unknown.. 09/17/2020 | Adjustment 0
872590 11 2 |TMOBILE US SUBSRTS........cccoosimunirenns .. | 06/24/2020 | Unknown.. 07/22/2020 [ ITG INC......ovvvvvrnnrinnrinersnnrnsrnsninsrennnes | ervnsnensrrsennnsnB0 | oo | v [ 0
3899999. Total - Bonds - Industrial and Miscellaneous..... 0 0 0 0 0
8399998. Total - Bonds . 0 0 0 0 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
APARTMENT INVST MGT CL A REIT
03748R 75 4 |ORD 11/13/2020 | Not Available 12/01/2020 [ UNKNOWN.......cvvvrvrrercrirnenneirerinennensenes | eeverinneenne 1000 | o217 | 17 | s 217
03966V 10 7 |ARCONIC ORD.........cosvurrremrirnrerneineinns 04/01/2020 | ITG INC 07/16/2020 [ ITG INC.....ovvvrrrrerinrirnernrinernenrserneens | vrreenenneni21.0000 | i 398 | o349 | 398
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT 09/30/2020 | Various 12/29/2020 | UBS SECURITIES LLC... 2,381
29273V 10 0 |ENERGY TRANSFER UNT .| .| 09/30/2020 | WELLS FARGO SECURITIES 12/29/2020 | UBS SECURITIES LLC... 1,663
452907 10 8 |IMMUNOMEDICS ORD.......ccocrvrrrernnrnns 07/16/2020 | ITG INC 10/23/2020 | CORPORATE ACTION 1,736
49456B 10 1 |KINDER MORGAN CL P ORD 09/30/2020 | Citigroup Global Markets Inc. NY............. 12/29/2020 | Citigroup Global Markets Inc. NY.........c... | cooceeueee. 150.000 2,044 1,879
539183 10 3 |LIVONGO HEALTH ORD .. |.. 1 07/16/2020 | ITG INC 10/30/2020 | Adjustment s .11.000 1,186 1,140
55336V 10 0 |MPLX COMUNT.....cccvvvimirerierirrcniniinne .. | 09/30/2020 | MORGAN STANLEY CO.......coccvvrrrrerirnrns 12/29/2020 | RBC CAPITAL MARKETS.........cconvvevevnns | rvrereenne 700.000 15,024 11,280
554382 10 1 |MACERICH REIT ORD........cccocovrvrrerirnens .. | 05/12/2020 | CORPORATE ACTION.......ccntrerrrrrrrnnes 07/16/2020 [ ITG INC.....oovvvrerrrrinerrrerirnninenieriseennnes | enerieneennen 1000 | o | i 8 7
MAGELLAN MIDSTREAM PARTNERS
559080 10 6 |UNT .. | 09/30/2020 | MORGAN STANLEY CO.... 12/29/2020 | UBS SECURITIES LLC... 23,269 19,245
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT....... .. | 09/30/2020 | RBC CAPITAL MARKETS.. 12/29/2020 | UBS SECURITIES LLC 9,223 8,242
726503 10 5 |PLAINS ALL AMERICAN PIPELINE UNT | .. | 09/30/2020 | J.P. MORGAN SECURITIES LL! 12/29/2020 | UBS SECURITIES LLC... 3,842 2,720
72651A 20 7 |PLAINS GP HOLDINGS CLAORD......... .. | 09/30/2020 | J.P. MORGAN SECURITIES LLC 12/29/2020 | UBS SECURITIES LLC... 2,617 1,860
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT... |.. | 09/30/2020 | WELLS FARGO SECURITIES.... 12/29/2020 | UBS SECURITIES LLC... 10,021 9,593
87162W 10 0 [SYNNEX ORD......ccovverirrrirermerirenenenns .. | 10/20/2020 | ITG INC 12/01/2020 | Unknown 1,191 1,191
87612G 10 1 | TARGA RESOURCES ORD .. | 09/30/2020 | WELLS FARGO SECURITIES................. 12/29/2020 | RBC CAPITAL MARKETS 11,580 6,534
G6674U 10 8 |NOVOCURE ORD . | C| 10/20/2020 | ITG INC 12/15/2020 | CITIGROUP GLOBAL MARKETS INC..... 2,266 2,731 2,266
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDIICIY Traded. ... ..o ettt ettt ettt enses et snsensennsnsensens | ansesssssens 72,352 91,968 72,352 0 0 0
9799998. Total - Common Stocks............. 91,968 72,352 0 0 0
9899999. Total - Preferred and Common Stocks 91,968 72,352 0 0 0
9999999. Total - Bonds, Preferred and COMIMON STOCKS. .........ccccoiiiiiiiiiis coetieietesectete sttt es et es e te et e et s st te b s ae e et et et b s ee s e s s et et e b s e s eees s et e b s ae s et s et et et san s et s sss et s s setesssnsesesnsntasansnaesssnantanans | seetevensssens 72,352 92,002 72,352 0 0 0
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Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24
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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 $.....56,645  Book/Adjusted Carrying Value $.....56,645
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
A Rt 1B e 0 1C
D 0 TE e
2 s
B R
AR bbb
DA RS
[T 0
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Annual Statement for the year 2020 of the PHENIX MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
4 5 6

1 2 3 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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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
The Bank of NY Mellon PHESDUIGN, PA. ..ot | 2ensenas 375,659 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX 7,926 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 383,586 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 383,586 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX s 400 | XXX
0599999. Total Cash XXX XXX 0 0 383,986 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 134,511 | 4. April 172,920 | 7. July. (141,038) | 10. October. 382,433
2. February 434,774 | 5. May. 172,969 |8. August. 172,479 | 11. November. 382,508
3. March 172,954 | 6. June 173,002 | 9. September. 172,504 | 12. December. 383,986

E27



8¢3

Annual Statement for the year 2020 of the PHENIX MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
All Other Money Market Mutual Funds
316175 10 8 | FIDELITY IMM:GOVT L.couvoieiererierieeneeisissesseesseseseenns ... | 12/31/2020. LU0 [V R B 5,767,308
8699999. Total - All Other MONEY MATKEE MULUAI FUNMS............covvuuuieiiiiiiie i8££ 00001 8144810411 L 011000 4404 LL 818 | 5,767,308
8899999. Total-Cash Equivalents e s | 5,767,308
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1D e 0
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona...
4. ATKANSES ... AR | s | e | etiene st | sttt enes | eetens ettt | ereeres
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias CT | criveriirine | ettt nnts | eetesbess sttt bnns | erbenten s st nstes | eniesess et snssesenes | artenes
8.  Delaware
9. District of Columbia
10.  Florida....
1. Georgia..
12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts..
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada. . .
30.  New Hampshire..........cccccoeuvvnanee NH..... B.... | PrOPerty & CasUaly............ocuuuruuiiiniiieiieriiiiisiisssiesiesesssissisesssssiesins | seiessiessessssnssssisesinnes | s ensesesnnies | s 221,955 229,152
31 New Jersey....
32, New Mexico...
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34, North Carolina........ccceecrverrereeecnNC [ i [
35.
36, ONi0..c.cvvrerenrrernercrernereneeeOH [t Buas | PTOPEIY & CASUAIY........vveeeciiicici s | vnienes 226,292 | ...... 249,152 | oo | e
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.........ccoorererniinnd PA | s | ettt nen | 4nsetsetentess st et entenanes | chestetseneeenast s s ntetenes | seesesesentenne st ensensenas | renenes
40.  Rhode Island...........ccoovrvvevvein R i [
41.  South Carolina... SC | ..iiO... | Property & CasUaIY..........c.cvrurrriiiierieireeseeeeseesese e 510,472
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46.
47.  Virginia... .
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.... XXX XXX ] 0 0 0
59.  Total XXX XXX 226,292 | ...... 249,152 670,082 | ..cocceriiiinne 739,624
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0
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