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Statement as of December 31, 2020 of the  ViSiON Service Plan Insurance 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. GOVEIMMENLS.......cooieriireireireiieeiseeiseeeseeiseeeseesseessesssessssessnssns | sessesenessnnes 547,489 | ..coovvennen. 0.1 | o BATABI | ..o | i 547,489 | ..o 0.2
1.02 All Other GOVEINMENLS........c.euueerereireirneireeeeesiesessesesseesssssesseessssssens | sesseessssssssssssssesssessesss | sssessssessssens 0.0 | oo et | s (V1 I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............ | coooceueeee. 2,000,533 | ...cocoovad 0.3 | e 2,000,533 | ..o | e 2,000,533 | ...coovvveee. 0.6
1.04 U.S. Political Subdivisions of States, Territories and

PO0SSESSIONS, GUATANLEED.........cocveeivieiciceece ettt | eevesessesesssssssesssssnsens | evessesaesesnd 0.0 [ oo | e | e [0 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAraNtBEA............cveviverercreeeesie e | cveveseeas 5,999,787 | ..oovevevnnnd 09 | e 5,999,787 | oo | e 5,999,787 | ..covvvee. 1.7

1.06 Industrial and MiSCEIIANEOUS.............ccuevveveeverrieeieiereee e | cvvevenan 28,484,815 | ....cocovve 45 | o 28,484,815 | ..o | e 28,484,815 | .....cooevee 8.1
1.07 Hybrid SECUMHIES. .....euveeeeceeeeeeieeeeneireeeeseeseeseeesiessseessesesssseessees | seeseesesssssesssssesssssnnss | sssessssensennns 0.0
1.08 Parent, Subsidiaries and Affllates...........cccovvcreeiieeeeeceeeeceseieees | eevereeeeeeeseeeeseeeens | cereereresneens 0.0
1.09 SVO Identified FUNDS........coovrrirrirriireisess st ssssississsssseness | sessesssesssssssssssesssesssens | ssssssssssnsens 0.0
1.10 Unaffiliated Bank LOANS.........cocovuririrneireirineneeneessissessiseeessesssnaes | seeseessssssesssssssssssssness | sssessssesesens 0.0
1.11 Total Long-Term BONdS.........c.cevvviiveierireieieieieeesseessiesesens | evvevenans 37,032,624 | ................ 5.8

2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (UN@ffiliated)..........crreererrerrenrenrernernirnninnirsienes | vevreernseseeessssssssnsesnnes | seresssnenenens 0.0 | v v | e (01 0.0
2.02 Parent, Subsidiaries and Affiliates.............coevererereieerieeieeieees | ervrsiesesssesessessessnes | senresesesinns 0.0 [ | evereieeseesssesesienes | eesresissesesssisneesenaad [ 0.0
2.03 Total Preferred StOCK.......ovrrrrrrererinrinsiseiesssssssseessssssesssssssesses | sessesssssssssesssssessnens (0] I (K0 (01 (0 S (V] I 0.0

3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........... | ....c...... 32,940,119 | oo 52 | oo, 32,940,119 [ oo | e 32,940,119 | oo, 94
3.02 Industrial and Miscellaneous Other (Unaffiliated) ........c..covevrerrnns [ corrrrinrireireininnireiinns | evevneseiinennd 0.0 | v [ | e (01 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded............ccoeoveerees [ cervereriereesesieiesiens | cvverseeiennn 0.0 | oo [ | e [0 0.0
3.04 Parent, Subsidiaries and Affiliates Other............cccevvvierveveerieveies | evvenens 284,978,391 | .............. 448 | . (TAT B24) | oo | v (747,624) | ............... 0.2)
3.05 MUtUAI FUNDS.......ovorveiiriiiieiiesesiesss s sssssssssssssssnsas | sessssssnssand 668,436 | ....cccoouvnn 0.1 | e 668,436 | ...oovvereerererenns | e 668,436 | ....coovveve. 0.2
3.06 Unit Investment Trusts w0 | 0.0
3.07 Closed-End FUNDS.........cccreemiemeieieineneeseesese e
3.08 Total COMMON StOCKS.........vvrrerrirrierierierierierierie e

4. Mortgage Loans Schedule B):
4.01 Farm Mortgages
4.02 Residential Mortgages
4.03 Commercial MOMGAgES.........cvveveereresieessie s
4.04 Mezzanine Real Estate Loans
4.05 Total Valuation AlOWANCE..........ccccriereurereeiiireireierinesereeesssieeenes
4.06 Total Mortgage Loans........ccccueveveerenieieiieceee e

5. Real Estate (Schedule A):
5.01 Properties Occupied by Company.
5.02 Properties Held for Production of Income
5.03 Properties Held for SalE..........cccovevrrieveiierieeeeeeese e
5.04 Total Real EState........ccovvirieniiciniieieeeseenec e

6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).........coueeieinerneeneineinernesneesesnenines | coveeneens 54,118,787 | cooovvrvens 85 | v 54,118,787 | oo | e 54,118,787
6.02 Cash Equivalents (Schedule E, Part 2).........ccccoonininninninninnions | coeneene 158,765,155 | ...ccoouneee. 250 | . 158,765,155 | ...ovvurenereeineineinns | cvveeene 158,765,155
6.03 Short-Term Investments (Schedule DA)..........ccoeeirinniennrenninnies | eseeineees 67,559,594 | ..., 10.6 | oo 67,559,594 | ...oovoviiiriiniiniininns | i 67,559,594
6.04 Total Cash, Cash Equivalents, and Short-Term Investments.......... | ......... 280,443,536 | ....ccouu. 441 | ... 280,443,536 | ..coovocveriiireiieinan 0 e 280,443,536

7. CONMTACE LOBNS. ....ouceuieieiicteiiiseiseie sttt ettt ssenans | sessesssstssssessestnsssesenes | sssesinseessens 0.0 | oo s | s 0

8. Derivatives (SChedUIE DB).........c.ccceueveieieiisiieieissieieseessesesssssssesssssses | vevessessesssssssessesssssssens | svsssesessesnns 0.0 [ oo | e | e 0

9. Other Invested Assets (SChedule BA)..........coeieiiceeeceeiceeeiens | evveeveseereesesessesenens | svveevesessenens 0.0 | oo [ | s 0

10. Receivables for SECUMEIES. ...t isessenes | eeeeseiseeseenns 110,000 | covververennnn 0.0 | v 110,000 | cooveeeeereeeeeeereireenes | e 110,000

11. Securities Lending (Schedule DL, Part 1)........ccvecvivieenieieseieieiiens | eevsssieiseissesesssienes | evvsvesseniennd 0.0 [ | e )90 G DS XXX

12. Other Invested Assets (Page 2, Line 11).......c...ooorvcevneciiieciiseciiiees oo | i 0.0 | [ | ) 0

13. Total INVested ASSELS.........oocvrieriieeiee s | cveeeeeas 636,173,106 | ............ 1000 | ......... 350,447,091 | ..o, (U [ 350,447,091
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Statement as of December 31, 2020 of the  ViSiON Service Plan Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT..........cvuiururrireerirrieiie sttt s sttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.ovururirerrrirrerissierersieesesse s sssessss e ssessessnees

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccruririenrirrinerneree sttt

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt bbbt st s st ses st enes

3.2 Totals, Part 3, COIUMN 1. ..ottt ettt sttt bbbt st s st sesss s s enas
4. Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 18.........viiiiieieieiieiiee ettt sttt st e bbb a e st s s bt s bbb bbb se s b bbbt es et b en e sansaneen
5. Deduct amounts received on disposals, Part 3, Column 15.........cccceuvevecen) NNE .............................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15. ...

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

7.0 Totals, Part 1, COIUMN 12.......coiiriiiciiresies st ses s

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

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

8.2 Totals, Part 3, COIUMN 9.........cvuuviimiririieeiieresiee e es s
9. Book/adjusted carrying value at end of current period (LINES 1H+2+3+4-5+8-T-8)...........ccocevrirerieirerersieiesse sttt bbbt s et s s s seenas
10.  Deduct total NONAAMILIEA @MOUNES............ciuiiiiii bbb
11.  Statement value at end of current period (LiNg 9 MINUS LINE 10).........ciiiiueieiciiesieieisisssseetes ettt s bss s sttt a s b es s s ettt es s essssas s s ssesansneas

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOT YEAI.........cvierirririrriineireieessieiesiss ettt ss st ssessansnes
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).......c.criereicreeeeeteee ettt sneen

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

3.1 Totals, Part 1, COIUMN 12........coieiireiciiresiee st

3.2 Totals, Part 3, COIUMN 1. ...t
4. ACCTUAL OF QISCOUNL. ......vvveveseessisces sttt R8RSR RS8R
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ..ot es s

5.2 Totals, Part 3, ColUMN B.........c.ovevueirrrrinerireinereerieseseesieeseenens NNE .........................
6. Total gain (loss) on disposals, Part 3, Column 18..........cccoevevrvrrrrresiennnne B N IR oo
7. Deduct amounts received on dispoSals, Part 3, COIUMN 15.........oceiicueieieeeee ettt a et s ettt ss b a st bes s st en s st nsesaes
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES...........cvriieiiiiciieeece ettt n e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........coiiiririiiciiresies sttt

9.2 Totals, Part 3, COUMN 3.t
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11

10.2 Totals, Part 3, COIUMN 10. ...
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccceviieriicreierieecee e
12, Total ValUGLION GIOWANCE.........c.oiiiiiiiii i
13, SUDLOLAI (LINE 171 PIUS LINE 12).....eieceieeeeieete ettt sttt ettt et st s s b a et et s et s bbbt et b et e b en s et et e s et b s et et s et b s s et et as e st s et et s e se s saneetns
14, Deduct total NONAAMITIEA @MOUNTS............cvuiiii bbbt
15. Statement value of mortgages owned at end of current period (LiNE 13 MINUS LINE 14).......ciieiiiiieieieieiseeisse ettt nsnees
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Statement as of December 31, 2020 of the  ViSiON Service Plan Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAT...........cccueieieieeceesee ettt ettt bbbt sttt b et s e bbb s st s st es e

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cvvereiireieeeieee ettt naen

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........ccvvereviiviieieiese et sae e 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........coueiiireieeieicieses ettt s bbb ees
3.2 Totals, Part 3, COIUMN 12........couiiieeieeieicissesie ettt sttt bbb st st een 0

4. ACCIUAL OF QISCOUN.......couveieriscticisesicte ettt et et s s e 8848884 s R RS2 R bbbt

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoevemiieereieseesse e " N o W W
5.2 Totals, Part 3, Column 9........c.ccoevrerrereereese e A W B 0

6. Total gain (Ioss) on diSP0SalS, Part 3, COIUMN 19..........ciiiieiiiieieiceiet ettt sttt bbb bbb bbb e st b st b e b eb et b et bR bbb bbbt et s e bbb eebessnaes
7. Deduct amounts received on disSposals, Part 3, COIUMN 16...........c.ceiieiiiieieieeeisee ettt ettt a et bbb bt b ae bt a bbbt s s s et s s st enansnaas
8.  Deduct amortization of premium and AEPIECIALION. ..........cccueiicici ettt bbb bbbt et bbb b et b et bbbt ae bt s et s et bann
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...
9.2 Totals, Part 3, COIUMN T4..........iiiiriiriii bbb 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ...t
10.2 Totals, Part 3, COIUMN T1.......ii bbb 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccceuiuiririeiiiiiieieieeis ettt nans 0
12, Deduct total NONAAMITIEA @MOUNTS............cvuiiiiii bbb
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........c.cuiiuiiiiiieiciciiisieiese ettt bbbttt ns e 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAT........c..cuiueiieiciiiciieiesete ettt b sttt bbbt 363,245,984
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7..........ccviuiuireiiiiieieisetesie ettt bbb sttt b bbb bbbttt 37,390,950
3. ACCIUAD OF GISCOUNL........oooieeiiiiiii bbbt 73,626
4. Unrealized valuation increase (decrease):
4.4 Part 1, COIUMN 12,
4.2 Part 2, Section 1, COIUMN 15 ...
4.3 Part2, SEction 2, COIUMN 13.. ...ttt bbbt bbbttt 5,817,100
44 Part 4, COUMN Tttt 8RR (4,737,618) 1,079,482
5. Total gain (10ss) 0N diSPOSalS, Part 4, COIUMN 19.... ... ettt es ettt s £ 882 E e E 28R s bbb n e s st 464,772
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.............c.cuiiriiiieieicieie ettt bbb seenas 46,584,361
7. Deduct aMOrtiZAtioN OF PIEMIUML.........oveierieiie et eeseesees e es et es e ss et s s b eS8 e R8s 8 £ E R £ e8RS £ £ AR £ bR R bbb e s s bbbt 50,886
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COlUMN 15, ..ottt bbbt bbbttt
8.2 Part2, SECHON 1, COIUMN 9.ttt sttt a st e st s st et e s assne st e snsnansasnansaneneees
8.3 Part 2, SECHON 2, COIUMN 1B......ouoveieieiecieeececie ettt ettt a st a s ae s s saes et
8.4 Partd, COIUMN 15........ouiiiieieetee ettt bbb bbbt b bbb e ettt 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COMUMN T4 oottt st a et s bbb b ss et s ettt s bt e e see st
9.2 Part 2, SECHON 1, COIUMN 7.ttt sttt a et s et b s s e s s s sannas
9.3 Part 2, SECtoN 2, COIUMN T4........cooeieiieeceie ettt ettt se et b s s et sensaen
9.4 Part 4, COMUMN 13 ettt ettt s et s bbb bt s st a ettt bt ae st 0

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, Line 2..

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10). 355,619,566
12.  Deduct total nonadmitted amounts....... 285,726,015
13. Statement value at end of current period (LINe 11 MINUS LINE 12)........c.cuiieiiiiriieiciesieiesstes et ses sttt as s b s sssas sttt et es st en s ssesnsanen 69,893,551
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Statement as of December 31, 2020 of the  ViSiON Service Plan Insurance 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... 547,489 553,430 547,099 .545,000
Governments (Including all obligations 2. CANAMA...... e [ e nieiens | setesest ettt stenss | srestesses sttt ettt essens | sessestess sttt
guaranteed by governments) 3. Other Countries...
4. Totals.....cccoeee.. .547,489 553,430 .547,099 .545,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooerisieieiseieisinns | cereeensneensesneennes 2,000,533 | .o 2,029,860 | ..ovorieiriinninns 2,002,010 | oo 2,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TORAIS....cuoreeisieisiisiiiieiieiines [ eersrsessssnsessessesnenssesnsensensns | eessssssessessssessesssssnsansesnsansens | seessesessssessensessnsessessssansessess | tossssensessessnsansessssansessssnsanes
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...corereerceerrescressnrnenee | evvresssessssescsenans 5,999,787 | .ooovvvrvsrrincrinnns 6,042,220 | ..oooviniiriiiriins 5,999,750 | .oooovcrrnnirniniinn: 6,000,000
Industrial and Miscellaneous, 8. United States........cccccoovereeeees | covererveriereienns 28,484.815 | ..o 28,799,749 | oo 28,379,661 | ....covevvrrrernen. 28,427,000
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAAA. ... [ s | e | et | ettt
and Hybrid Securities (Unaffiliated) 10, OthEr COUMTIES..o..eveererirsines | crrsresessesssessessesssssnsssssesesses | eresssssansssssssssssssssssssssessenssnes | sesssssssssssssssssssssessanssnsssssasses | sosssessossansssssassasssnsssssensanssnes
11, TotalS. oo | e, 28,484,815 | ..o, 28,799,749 | ..o, 28,379,661
Parent, Subsidiaries and Affiliates 12, TOtAIS.....cvieicieisieiceiieieiieiens | etieieieeississesessssiesessssseseses | oveessssssessessssessessssessessessnsss | essssessesissssessesssssssessessnsanees
13. Total Bonds.... 37,032,624 ....37,425,260 ....36,928,520
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada............
16. Other Countries...
17. Totals.......c.......
Parent, Subsidiaries and Affiliates 18. Totals...
19. Total Preferred Stocks.. .0
COMMON STOCKS 20. United States.........ocrververvens | covrrverenereneeinenes 32,769,975 | oo 32,769,975 | oo 22,676,320
Industrial and Miscellaneous (Unaffiliated) 21, €anada......cccovueviereieeieieiens | e 29,931 | oo 29,931 | oo 16,766
22. Other CouNtries. .......cveveeuerens | coevnmrrensreessrennseenas 808,650 | ...ovveuureirrrrierinnna 808,650 | ..uovverurieriririirirann 482,794
23, TotalS.....ccvecceerieirssniesiens | e, 33,608,555 | ..ovvviirenieiinnns 33,608,555 | ..oovcvrirriinerinnns 23,175,879
Parent, Subsidiaries and Affiliates 24, Totals.......ccoovvrinncnninisiinns | i, 284,978,391 | ..o 284,978,391 | .o 394,597,665
25. Total Common Stocks......... | .cccccevrenenen. 318,586,946 | .................... 318,586,946 | .................... 417,773,544
26. Total StockS....cmmurmmrsssssssns | coverenirieaceens 318,586,946 | ....ooovrrcrennns 318,586,946 | ....coovrvrcrennn: 417,773,544
27. Total Bonds and Stocks...... | .....c.cccoeuuen. 355,619,570 | .ooovveerrcnne 356,012,206 | ....cocoveerennn 454,702,064
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Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

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

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

........................... 0.2
........................... 0.0
........................... 0.0
........................... 0.0
........................... 0.0

.00 |..

........................... 0.7
........................... 0.0
........................... 0.0
........................... 0.0
........................... 0.0

.0.0 |

0.2

0.7

............... 1,000,000

......2,000,533

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

XXX
XXX
XXX.
XXX.
XXX.
XXX

XXX

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

...16,074,653

5,499,787

500,000

16,074,653

5,999,787
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Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............. 40,905,466 | ....coverrrn3,988,252 | oo | cereeeeieenninninnninnnns | eevenennennsenesnesnnenns | oeeeees KKK cerrnnennnrenns | vennreneenn 4,893,717 | 0205 | 029,196,150 | 281 | 38,024,729 | .........6,868,988
.......... XXXeversevinerins | evnennn 165,753,501 | oo . 75.6 49,124,802 | ..o 4T3 ..27,575,133 | ...........138,178,368

........... 165,753,501

Totals.. e | ..206,658,966
Hybrid Securities
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Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
11. Total Bonds Current Year
............... 5,801,325 rernennnD 3,441,525 ...46,572,537 | ...............6,868,988
.165,753,501 27,575,133 .138,178,368

Ling 11.7258 % 0f COL 7..uvoveierccisse st ssiesnes

Total Bonds Prior Year

54,718,680

49,124,802 |....

....54,718,680
..1,200,566

12.7 Totals
12.8 Line 12.7.:a5 8 % 0f COL 9....vuiviiiiecieiscssessessiseississssisniens | crssssssssesssenssneas T48 | 25.2
13. Total Publicly Traded Bonds
............. 40,771,212 | ...............5,801,325 54,718,680 | ...cocovvrrrirnenn D27 | ........46,572,537
............. 27,575,133 1,200,566 ...271,575,133
13.8 Line 13.7 as a % of Col. 7....
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11
14, Total Privately Placed Bonds

............... 6,868,988
........... 138,178,368

........... 145,047,356

14.8 Line 14.7.a52 % Of COL 7..ovvvreoerieierrse e sees ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.......cccccovvrrrnen.

(@) Includes $.....145,047,356 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year of bonds with Z designations and §.......... 0 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 5Gl 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.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1$.....18,697,777;

NAIC 2 §.....163,464,625;

NAIC 3 $

.......... 0;

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

NAIC6S.......... 0.



Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

SCHEDULE D - PART 1A - SECTION 2

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

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

. U.S. Governments
1.01 Issuer Obligations
1.02 Residential Mortgage-Backed Securities
1.03 Commercial Mortgage-Backed Securities .
1.04 Other Loan-Backed and Structured Securities. . . XXX.. .00 |..
1,05 TOAIS...coeureeieeris et 0 | XXX | e 547,489 | .

.......... XXX ovvvvvvinnnns | cvvvrnnennennn D47, 489 | 0.2
.......... KKK |0 | i 0.0

.......................... 0.7
.......................... 0.0

0.0 ...

. All Other Governments
2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities.
2.03 Commercial Mortgage-Backed Securities....
2.04 Other Loan-Backed and Structured Securities.
2.05 TOtAlS. ..ottt ettt

.......... XXX

.0 0 ) XXX

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ree s | e | crenaenans
3.02 Residential Mortgage-Backed Securities. . .
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities
3.05

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

80IS

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations
4.02 Residential Mortgage-Backed Securities.
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

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

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

5.01 1SSUET OblGAtIONS..........cvrerieieeiieireieissiesieieieessis st sssessesesses | sessssessennes 5,499,787 XXX ooveeeieeeie | erereeeeennD,999,787 | a7 |

5.02 Residential Mortgage-Backed SECUMLIES...........cveveieieieirinieieieieienes | cerveeriesesesessisseenens . XXX e | e 0 | e 0.0 [
5.03 Commercial Mortgage-Backed Securities . XXX,

5.04 Other Loan-Backed and Structured SECUNIES...........c.cevvrvevreieiereiniieens | eeresiesissississsssiissinns . [0, SO TN 0 I [Svsessserrssroent X I OO

............ 16,074,653 .0

5.05 TOtAIS.....couuieieierici it | ceineneeneens 5,499,787 XXX

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities.
6.03 Commercial Mortgage-Backed Securities
6.04 Other Loan-Backed and Structured SECUNES.............covueveivreieeeieieiieens | e
B.05 TOAIS......cvverveiiiiciesisiistt sttt esb sttt sssnssnssnsens | esissea 206,658,966

........................................................... A 78,320,952

.......... 206,658,966

. Hybrid Securities
7.01 Issuer Obligations............cc.veuevereererrerieiesrisesiesieinns
7.02 Residential Mortgage-Backed Securities.
7.03 Commercial Mortgage-Backed Securities....
7.04 Other Loan-Backed and Structured Securities
7,05 TOMAIS ..ottt

. Parent, Subsidiaries and Affiliates
8.01 ISSUET OBlIGAIONS. ......cvuveerieiirieiiesicie sttt sns
8.02 Residential Mortgage-Backed Securities
8.03 Commercial Mortgage-Backed Securities....
8.04 Other Loan-Backed and Structured Securities.
8.05 Affiliated Bank Loans - Issued.........

8.06 Affiliated Bank Loans - Acquired..
8.07 Totals




Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

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

1 2 3 4 5 6 7 8 9 10 1 12
1Year 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,
9.02 Bond Mutual Funds Identified by the SVO.
9.03 Totals

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUE...........cccevurvrnrireirerireiecseiesie e
10.02 Unaffiliated Bank Loans - ACQUIFEM..........c.ccuererererereiesresiesiesiessssessenenns
10.03 TOHAIS....u. vttt ettt enaen

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities.
11.03 Commercial Mortgage-Backed Securities....
11.04 Other Loan-Backed and Structured Securities.
11.05 SVO Identified Funds
11.06 Affiliated Bank Loans
11.07 Unaffiliated Bank Loans...
11.08 TOtAIS.....vvvervrerierissireiiesisssesiesiessssessssssssssssssssssssesssssssssssssnsssnsssnssns | eveenenni2 18,393,707 | wovivvirs 5,801,325
11.09 Line 11.08 85 @ % O COL 7....vuuiveieiiesiisiissiesisssssssi s ssssssssssnssnss | srsesssssssssssesssanes 974 [ 2.6

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed SECUMEES...........cccocuvirireieieiicrceirieieieens | coveieissessssesesssssienes | eesesssssssesssssssssessenens
12.03 Commercial Mortgage-Backed Securities....
12.04 Other Loan-Backed and Structured Securities.
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans...
12,08 TOtAIS.......cvieireieeicieicise ettt e
12.09 Line 12.08 @5 @ % 0f COL 9......viiieeieieiccssiese et ssssssnsenns | crsersssnsessessessenes < I

13. Total Publicly Traded Bonds
13.01 Issuer Obligations
13.02 Residential Mortgage-Backed SECUMEIES............cocuvivrieererieiiicsisiieieiieins | crieiveisiessssesesssssssenes | vessssssssssessesssssssessesnes
13.03 Commercial Mortgage-Backed Securities....
13.04 Other Loan-Backed and Structured Securities.
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans
13.07 Unaffiliated Bank Loans...
13,08 TOtAIS.......cvreerieieeieiciesisie ettt
13.09 Line 13.08 @s @ % 0f COL. 7....ouvvveeeerieree et
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14, Total Privately Placed Bonds
14.01 1SSUET OBlIGAtIONS......cvvoererceeereeieieerree st
14.02 Residential Mortgage-Backed Securities.
14.03 Commercial Mortgage-Backed Securities....
14.04 Other Loan-Backed and Structured Securities
14.05 SVO Identified FUNAS........ccoevevririeieieeseiesisie e sssnenes
14.06 Affiliated Bank Loans...
14.07
14.08
14.09 Line 14.08 as a % of Col. 7......
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11
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Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

. Book/adjusted carrying value, December 31 Of PHiOr YEAI. ..ot

. Cost of short-term iNVEStMENtS ACAUITEM............ccviieiieiieciecic sttt ees

o ACCIUAL OF QISCOUNL.......ovveieiicisiiciec sttt

. Unrealized valuation iNCrease (AECTEASE).........wuurrerurrrrrieirsresresseiseessssseesssssee st sssssss s ssasssesssssessessesssessassssssans

. Total gain (I0SS) ON AISPOSAIS...........curvreriiriieiieiiesiie sttt esb bbb

. Deduct consideration received 0N dISPOSAIS............oviiireiriiiiinirieieieiseiss et nes

. Deduct amortization Of PrEMIUM.........c.cvriiiri st

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

. Deduct current year's other-than-temporary impairment reCognized..............coueerieieieineninssie s

. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-74+8-9).........ccccovuvrrrerrmerninrsesnniininns

. Deduct total Nonadmitted @MOUNLS...........c.ccviuivrieeiee st e

................................................... 6,250,333 | .ooeerrererererirerrneninennennneneeenn8,2D0,333 |t | sere e R | e RE Rt
............................................... 165,801,233 | ..o 185,801,283 | Lo | o Re R | SE e
...................................................... AT8,7T3 | oo TBTTS | b | et | S48
................................................................. 0

................................................................. 0 | et | bbb R R bR b SRS b e e R | £hE iR R RS RE R b RS E R bbb | £h4 SRR
............................................... 104,760,000 | ....ooovverieniinrnriinireriineinene 104,760,000 | 1o | bbb bR | Sh b
...................................................... 210,745 | o2 10,TAD | | e | Shb iR
................................................................. 0 | ettt | SeseRe R R f RS s e SeeS e S kR REeeeR e | £eE e R R R RS EeRe RS R e R e e r e | £et R iR Re et
................................................................. 0 ettt | Sh et DR E R E LA eEE A E R R E £ RE 8 | LhEEEEeEEE L L LR E LR LR EEE LR R E L E et | £hE LR AR
................................................. 67,559,594 | ......ccovviiinniinniineniennnennn 87,989,594 | L0 | 0 | 0
................................................................. 0 | ettt ettt | fE Rt Rt R R EE Rt eEE R R R R R senE i | CEEEEEeEE et LR R SeR R E e st | ShEenE R R
................................................. 67,559,594 | ...cooviviinninciiniisciciciennnnenn87,959,094 | 0 |0 | 0




Statement as of December 31, 2020 of the  ViSiON Service Plan Insurance Company

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Si14
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Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

Tc:tal Boids Money Market3 Mutual Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI..........cccvevevieieeeie ettt bss st sssaesssans | ertessesssssssessssssses et s sessessses s sesssssssesans 81,241,343 | oo 50,422,812 | oo 27,529,472 | oo s 3,289,059
2. CoSt Of CASh EQUIVAIENES BCUITED. ......oouuererieeceime st ess st bbbt | sesbb st b bbbt 1,014,360,100 | ooooovurrereerirseeesenenesseeessnesesseens 445,288,940 | ...oooverricee s 330,374,003 | coovvooeceerenireeniere s 238,697,166
3. ACCIUAL OF QISCOUNL.........vveiecticecteteece ettt ettt a bbb b s e b et et ae b b es s st et s et e b s as e et et sssebessssetessssebetessnaetasans | ebetessnsetsassetesssssesessstetessnsetasansetesansnaesnas 04,482 | v BO4,A82 | oottt benas | Sheber ettt b ettt s et et n et en st nee

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS.........cvuverererrireirriirsisie ettt ettt snen

6. Deduct consideration received 0N AISPOSAIS...........ccceuieriiiriieiieriseete et bbbt s st

7. Deduct amortization Of PrEMIUM..........c.ciiiiieieiieiecee ettt ettt b bbbt b et b bbbttt naes

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

9. Deduct current year's other-than-temporary impairment reCOgNIZE. .........evu et seens

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

11. Deduct total NONAdMItIEd @MOUNES.........evreiiieieicicis st

....................................................... 937,180,354

................................................................ 60,426

....................................................... 381,453,000

................................................................ 60,426

QO

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




Statement as of December 31, 2020 of the  ViSiON Service Plan Insurance 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

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA -Pt. 3
NONE

EO01, EO02, E03, E04, E05, E06, EO7, E08, E09
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Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 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.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 N4 8 | UNITED STATES TREASURY SD.. 1A 02100.000 | covvverereeennneireenes [ e | e | s | s | s | e | s 1.750 | ...... 1.750 | JD....... 01/11/2016. | 12/31/2020.
912828  S7 6 | UNITED STATES TREASURY SD.. 1A 234,569 |...100.578 236,359 235,000 234,948 89 | oo [ e | e 1125 | ... 1.163 [ JJ........ 08/19/2016. | 07/31/2021.
912828  XR 6 | UNITED STATES TREASURY ......ceevviireereriiiesiieereesserssseessissessissssssnns | ooveees 1A 112,608 |...102.281 112,509 110,000 112,563 (45) [ oo [ e [ e 1.750 | ...... 0.098 | MN...... 12/22/2020. | 05/31/2022.
912828 XR 6 | UNITED STATES TREASURY SD.. 1.A 199,922 |...102.281 204,563 200,000 199,977 16 [ e | e | o 1.750 | ...... 1.758 |MN...... 06/23/2017. | 05/31/2022.
0199999. U.S. Government - Issuer Obligation: 547,099 XXX 553,430 545,000 547,489 0 60 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. Government 547,099 XXX 553,430 545,000 547,489 0 60 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
13063D AD 0 | CALIFORNIA ST, 1.CFE.. .1,002,010 |...102.634 1,000,000 1,000,533 (A7) | oo [ e [ oo 2.367 | ... 2.323 |AO...... 05/04/2017. | 04/01/2022.
574193 NB 0 | MARYLAND ST. 1.AFE.. .1,000,000 | ...100.352 1,003,520 1,000,000 1,000,000 | .ooooreneirnenssenerns [ onmernnssenesssnnes | onssressssensseneees | s | o 2.000 03/08/2017. | 03/15/2021.
1199999. U.S. States, Territories & Possessions - Issuer Obligation 2,002,010 XXX 2,029,860 2,000,000 2,000,533 0 (417) 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 2,002,010 XXX 2,029,860 2,000,000 2,000,533 0 (417) 0 0 XXX XXX XXX | 11,806 | .......... 43,670 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
3133EK L4 6 |FEDERAL FARM CREDIT BANKS FUNDING CORP........cccomueverrrrrrmerinnns [ e 2|1A 4,000,000 |...100.998 | ......c....... 4,039,912 4,000,000 4,000,000 | evvoerereerereinennnns [ e [ e | e | 1.650 | ...... 1.650 |MS...... | cooveveenee 20,533 | oot 66,000 | 09/03/2019. | 09/09/2024.
3134GX GP 3 |FEDERAL HOME LOAN MORTGAGE CORP........cccocoumrriimrrenmerensnsrisenens | seveens 2|1A 500,000 | ...100.084 500,419 500,000 500,000 | covoorerevrnrierrereens [ e [ e | e | e 0400 | ...... 0.400 |JD....... 83 12/09/2020. | 09/16/2024.
3136G4 6V 0 | FEDERAL NATIONAL MORTGAGE ASSOCIATION SD.. 2(1A 500,000 | ...100.110 500,552 500,000 500,000 | oo [ v | [ | o 0.310 | ... 0.310 [Jd........ 280 10/22/2020. | 01/26/2024.
3136G4 ZS 5 | FEDERAL NATIONAL MORTGAGE ASSOCIATION SD.. 2|1A 999,750 |...100.134 | oo 1,001,337 1,000,000 999,787 37 | [ | oo 0.400 |...... 0.408 | JJ........ 1,789 07/20/2020. | 07/20/2023.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations 5,999,750 XXX 6,042,220 6,000,000 5,999,787 0 37 0 0 XXX XXX XXX 66,000 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation 5,999,750 XXX 6,042,220 6,000,000 5,999,787 0 37 0 0 XXX XXX XXX | cierr0:22,685 | oo 66,000 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
06048W  G7 9 | BANK OF AMERICA CORP........ccooormerrvimririerisrnesesssiessisssesessesssssenns | seveees 2 .5,000,000 | ...100.307 5,015,370 5,000,000 5,000,000 01/22/2020. | 01/23/2025.
06051G  FZ 7 | BANK OF AMERICA CORP........osstrriereimeresinessssssssissessssseesssssssssssssinss | oveees . 7,146,405 |..101.757 | ... 7,123,018 7,000,000 7,122,682 (23,723) 11/19/2020. | 10/21/2022.
06740K  LC 9 | Barclays Bank DEIAWAIE. ...........ccccuureerrmrresmnerismeresssesesssssessssesssssenessssnees | sevenns TEFE i | o 500,000 | ...100.000 500,000 500,000 500,000 10/10/2017. | 10/18/2021.
097023  BG 9 | BOEING CO....coourririiriicrierissiisesessiesisesissessssessssssesssessssessssssssssssnesses | nevene | oo | evvsneeenns 1 2,270,562 | ...101.440 2,330,068 2,297,000 2,288,875 9,598 01/24/2019. | 10/30/2021.
140420 5L 0 |Capital One Bank (USA), National ASSOCIA............coeevveererveesreesnreesienssisnns | o ...100.000 250,000 250,000 250,000 10/04/2017. | 10/12/2021.
140420 U5 7 |Capital One Bank (USA), National Associa ...100.000 250,000 250,000 250,000 01/18/2017. | 01/25/2021.
14042R  HR 5 |Capital One, National Association ...100.090 500,449 500,000 500,225 (341) 12/26/2017. | 08/30/2021.
166764 AT 7 [ CHEVRON CORP.......cossiiiererirmenisieesisieesisssesessseesssesssssssssssssesssssessssnsnes | sesees 2102124 | e 1,021,241 1,000,000 1,000,000 02/27/2017. | 03/03/2022.
437076 BL 5 [HOME DEPOT INC.....ccoovirireircresisenisssissssnessssssssissssssessssssssssssssssssssssns | sesnee 2100277 | e 1,002,772 1,000,000 999,777 892 01/06/2017. | 04/01/2021.
46625H RL 6 | JPMORGAN CHASE & CO ...105.023 2,625,565 2,500,000 2,463,411 14,557 01/25/2019. | 05/18/2023.
478160 BS 2 | JOHNSON & JOHNSON........cooommrreereresmmeriimenessensssesssssssesssssessssessssssens | sevenes 100,123 | e 1,001,226 1,000,000 999,740 1,587 07/11/2017. | 03/01/2021.
594918  BP 8 | MICROSOFT CORP......cosiivurmrrimreesmeessesesssssssssssssesssessssssssssssssssssssssans. | soseees ...100.729 604,374 600,000 597,624 4,577 11/15/2017. | 08/08/2021.
594918 BP 8 | MICROSOFT CORP SD.. ..100.729 | oo 1,510,935 1,500,000 1,494,064 8,980 11/15/2017. | 08/08/2021.
68389X BB 0 | ORACLE CORP........ccmmivriiriieriiirseiiessisessisesessssessseessssesssssessssssnsses | seveies 516,725 | ...102.722 544,426 530,000 524,841 3,629 09/19/2018. | 05/15/2022.
742718  EQ 8 |PROCTER & GAMBLE CO.......coevvuuereerereiieeriseressseesssessssssssissesssssssssss | soseees 976,701 |...101.211 | ccovvvvers 1,012,106 1,000,000 994,102 6,885 08/28/2018. | 11/03/2021.
89236T CZ 6 | TOYOTAMOTOR CREDIT CORP.......coovmrrermerirneeresisesesssenessssssesssessesanes | sevenns 993,580 |...100.410 2,008,192 2,000,000 1,999,525 1,767 07/20/2017. | 04/08/2021.
949763 EC 6 |Wells Fargo Bank, NA.........c..cooiviniriinriinciissnnicsnecscsiissssisssissssiens | v 500,000 | ...100.000 500,000 500,000 500,000 . 01/17/2017. | 01/20/2021.
94988 5N 3 |WELLS FARGO BANK NA.......iiiiiiirinrirerisiesissnissssssssssssssssnssssssssssssesenses | sesaee 997,672 | ...100.001 1,000,008 1,000,000 999,950 1,317 [ [, [ oo 2.600 | ...... 2.735 | Wi | v 11,989 04/09/2019. | 01/15/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations 28,379,661 XXX ... 8,799,749 28,427,000 28,484,815 0 29,726 0 0 XXX XXX XXX | e 166,838 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 28,379,661 XXX | e 28,799,749 28,427,000 28,484,815 0 29,726 0 0 XXX XXX XXX | e 166,838 XXX XXX
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Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 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.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Totals
7699999. Total - Issuer Obligations 36,928,520 XXX | e 37,425,260 36,972,000 37,032,624 0 29,406 0 0 XXX XXX XXX [ e 203,875 | ........ 567,122 XXX XXX
8399999. Grand Total - Bonds: 36,928,520 XXX ] s 37,425,260 36,972,000 37,032,624 0 29,406 0 0 XXX XXX XXX | e 203,875 | ......... 567,122 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C i 2,500,533 D 1,994,051 1E ... 2,499,525 1F s 9,463,413 1G .. 7,647,523
2C . 2,288,875
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Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

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

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Total Foreign | Modifier and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange RiYe}
ei| Numberof |ParValue per| 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 | gn Shares Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. tive Symbol | Acquired
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= 0 1C s 0 D ! 0 1E 0 TF e 0 LSRN 0
2A 0 2B 0 2C 0
3B . 3C .
4B . 4C
58 . 5C .
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Statement as of December 31, 2020of he  ViSiON Service Plan 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 BJ/A.CV. 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.CV. Acquired | tive Symbol
Common Stocks - Industrial and Miscell yus (Unaffiliated) Publicly Traded
00089H 10 6 |ACSACTIVIDADES DE CONSTRUCCION ADR........osereummmrrermerresmneessnesesssssssssssssssssessss | eneees C 361.000 2,397 6.640 2,397 2,365 7 (5) (5) 02/21/2020. | ..ovvevrrrirnnne
001055 10 2 [ AFLAC ORD...ooiiirriiseiiseeisses st sssssssssssssesssss st sssssssssssssssssssssssssessssssssssssssssssnnss | anvvesns 21,034 | ...... 44.470 21,034 16,659 397 4,375 4,375 04/06/2020.
00206R 10 2 [AT&T ORD....ooorriiiueriiimeeisirsissessissssissesssse st sssssssssssesss st sessssssssssssesssssessssseens | onsenes 192,836 | ....... 28.760 192,836 199,487 11,188 (18,065) (18,065) 04/06/2020.
002824 10 0 | ABBOTT LABORATORIES ORD........cccoireermmrrinmmerimmssessmssesssssssssssssssssssssesessssssssssssssnns | seeeeens [ (P 1,291.000 | ..ocvvevrerrirnnne 141,352 | ..... 109.490 141,352 70,479 1,618 29,172 29,172 05/15/2020.
00287Y 10 9 | ABBVIE ORD......coorriruriimmeeesisessssessissessssssesesssssssses s ssssssesssssssssssssssssesssssssesssssenss | sossoes B [ 1,489.000 | ...covvvrerrirnnns 159,546 | ..... 107.150 159,546 118,252 4,977 41,294 41,294 04/06/2020.
003654 10 0 [ ABIOMED ORD.......coivuuuieommeeesmerissnessssssesessseessssssessssssssssssesssesssssssssssssssssessssssssssssss | sseeeons 73.000 23,667 | ..... 324.200 23,667 10,969 12,698 12,698 04/06/2020.
003881 30 7 | ACACIA RESEARCH ORD......ccviviuirermrmeirersiissisissesessesssssessssssesssssssessssesssssessssssessssnns | sovveees B [ 4,614.000 18,179 3.940 18,179 14,765 3,414 3,414 10/19/2020.
00507V 10 9 |ACTIVISION BLIZZARD ORD........cvvvuumreemmeresssesrissessessseesssesssssssssssessssssssssssssssssnsssssnns. | sossnes 615.000 57,103 92.850 57,103 37,272 215 18,918 18,918 05/15/2020.
00508Y 10 2 | ACUITY BRANDS ORD.......coourrummmrrismemssmeessssessssssesssssessssssssssssssssssssssssssssssssssssssssssans | sossees 507.000 61,393 | ..... 121.090 61,393 68,364 264 (8,573) (8,573) 07/29/2019.
00724F 10 1 | ADOBE ORD 211,051 | ..... 500.120 211,051 126,971 75,523 75,523 04/06/2020.
00751Y 10 6 |ADVANCE AUTO PARTS ORD 7,799 17,799 17,743 28 90 387 387 02/07/2020.
00770F 10 4 [ AEGIO CL A ORD....coireermrreiimeirimmeressmersssessssssesssissessssssssssesssssessssssssssssensssessssssesssesnns | seeeeses 836.000 15,876 15,876 16,193 (318) (318) 12/09/2020.
007903 10 7 | ADVANCED MICRO DEVICES ORD.......couuumrrimmreimmressesssssssssssseessssssessssessssssssssssssssss. | seeeeens 936.000 85,841 85,841 44,479 41,362 41,362 04/06/2020.
00846U 10 1 |AGILENT TECHNOLOGIES ORD 334.000 39,576 39,576 24,836 120 14,739 14,739 04/06/2020.
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD........c.ccsvrvmrirrerressrsssmsssessnessessssesssssssssssssenne | sonenes B I 155.000 | .evovreerrrires 42,349 42,349 30,048 208 415 12,301 12,301 04/06/2020.
012348 10 8 | ALBANY INTERNATIONAL CL A ORD.....costruermiriirririenreimesessesssssessssssessssnssessssesssssens | seveeees 513.000 37,664 37,664 34,523 103 292 3141 3141 03/05/2020.
012653 10 1 | ALBEMARLE ORD........covvuumereimeresiessissssssssesssssssssssssssssssssssssesssssssssssssssssssssssssensssnnsns | seeeesns 656.000 96,773 96,773 57,514 253 999 48,859 48,859 07/29/2019.
015271 10 9 | ALEXANDRIA REAL ESTATE EQ REIT ORD.......cosmvverrremneeiseeessessisssssessssesssssesssnnss | seeeenns JIO OO 471.000 | .o 83,942 83,942 67,923 513 1,969 7,837 7,837 07/29/2019.
015351 10 9 | ALEXION PHARMACEUTICALS ORD......ccoouuurvermeermeresissssssesesssesssssssssssssssssssesssessss | seeeenns B [ 136.000 | .oeooververrrienns 21,249 21,249 16,042 6,577 6,577 02/07/2020.
016255 10 1 | ALIGN TECHNOLOGY ORD........cosurivuurrermmrmesrersissessisesessssesssssessssssessssssessssssssssesssssns | sevveees 89.000 47,560 47,560 15,730 31,830 31,830 04/06/2020.
017175 10 0 | ALLEGHANY ORD.......osiiiuumiresmeresiessiesssssssesssssssssessssssssssssessssssssssssssssssssssssensssnssns | seeeesns 26.000 15,696 15,696 14,021 1,675 1,675 04/06/2020.
01741R 10 2 |ALLEGHENY TECHNOLOGIES ORD.........ceoveumrrirrerinmeeismseesssssssssssssssssssssssssssssessssnssss | onseees I [ 2,182.000 | ..eooverrvrrrrennns 36,592 36,592 35,729 (8,488) (8,488) 01/20/2017.
020002 10 1 [ ALLSTATE ORD....cossiieumeeermerisieesisssesesssessssssssssessssssesssssessssssssssssssssssssssssssssssssssssnnss | aneveons 292.000 32,100 32,100 27,308 158 315 4,792 4,792 04/06/2020.
02043Q 10 7 | ALNYLAM PHARMACEUTICALS ORD.......cccosvrierinrirnrernriresisesssessssessssssesssssssssssesssns | avesnes B I 129.000 | .ovovevererrrirens 16,766 | ..... 129.970 16,766 14,466 2,300 2,300 04/06/2020.
02079K 10 7 | ALPHABET CL C ORD.......ostrvermrrermerrismessissesssssesssesssssessssssssssssessssesssssessssesssssssnsenss | sossenes ..1,751.880 466,000 311,766 146,527 146,527 04/06/2020.
02079K 30 5 | ALPHABET CL A ORD......ccvutrrriimeresmserismsensssesssssesssssssssssssessssssssssssssssssssssssssssssssssssns | sosses ..1,752.640 443,418 282,350 129,804 129,804 05/15/2020.
02156B 10 3 |ALTERYX CL A ORD....cossrrierirrrirnseensseeisssenssssssesssssssssssessssessssnsssssssssssssssssnsesssnnnss | aveinne | one | cvvevenenens 124000 | covisiiinnnennnnn 15,102 | e 121.790 15,102 11,686 3416 3,416 04/07/2020.
02156K 10 3 [ALTICE USA CL A ORD......ccooiteiriiiiiesiissiseessessessssssssssssssssssssssesssssssssssssssssessssesssssess | sossenne AT875 . 37.870 17,875 10,950 6,924 6,924 04/06/2020.
022098 10 3 | ALTRIA GROUP ORD......covutmrriimeriiimserismseeesssesssssesssssssssssssssssesssssesssssssesssssssssssessssnes | sossees .68,470 | ....... 41.000 68,470 62,258 1,436 2,839 6,212 6,212 04/06/2020.
023135 10 6 | AMAZON COM ORD........ommvrvmmrrermemesreensssessssssessssssssssssssssssssssssssesssssssssssssssssssssssesssns | svveens | e | seeeerrnesn303.000 | coverrnevrrennne 1,182,266 | ..3,256.930 1,182,266 718,277 455,580 455,580 09/15/2020.
023139 88 4 | AMBAC FINANCIAL GROUP ORD 923.000 14,196 14,196 11,621 2,575 2,575 04/06/2020.
023608 10 2 |AMEREN ORD. B I 150.000 | ..ovorevererrrirens 11,709 11,709 11,144 226 566 566 04/06/2020.
024835 10 0 |AMERICAN CAMPUS COMM REIT ORD. 399.000 17,065 . 17,065 11,128 563 5,937 5,937 04/06/2020.
025537 10 1 | AMERICAN ELECTRIC POWER ORD 507.000 42,228 83.290 42,228 39,845 1,085 2,383 2,383 04/06/2020.
025816 10 9 | AMERICAN EXPRESS ORD B [P 490.000 | .ovvvvereirenns 59,246 | ..... 120.910 59,246 56,047 830 (1,855) (1,855) 01/10/2020.
02665T 30 6 |AMERICAN HOMES 4 RENT CL A REIT ORD......cvveurririririseeessnesesssesessesssssesessseeess | sneeenns . 501.000 15,030 |...... 30.000 15,030 11,147 25 50 3,883 3,883 04/06/2020.
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD........coovvmrerrermrereriserisneessssesesesessssssssssssens | seonenes OO [P 1,689.000 | ..covvererrrerns 63,946 | ....... 37.860 63,946 67,924 2,162 (15,422) (15,422) 03/09/2020.
03027X 10 0 | AMERICAN TOWER REIT........oovvireirmernimesiimeesssseessesssssssssssssessssssessssssssssssssssssssssss. | sossoes B [ 409.000 | .covvveerrirnnns 91,804 | ..... 224.460 91,804 96,189 495 1,358 (4,384) (4,384) 04/06/2020. | ......corvvvvvrnnee
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Statement as of December 31, 2020of he  ViSiON Service Plan 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 BJ/A.CV. 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.CV. Acquired | tive Symbol
030420 10 3 | AMERICAN WATER WORKS ORD...........ostreummreermreismesmismsesesssensssssssssssssssssssssssesssness | seeeeens [N [ 133.000 | covooverrvrrenenns 20,412 | ..... 153.470 20,412 16,162 219 4,249 4,249 04/06/2020. | ....cooorevvvrnnne
03073E 10 5 | AMERISOURCEBERGEN ORD........cooouuueiummeesmmeeessssssssesssssesssssssssssssssssessssssssssnseses | sossnes B [P 127.000 | oo 12,416 | ... 97.760 12,416 10,959 163 1,457 1,457 04/06/2020. | ....ooovrrrrnnne
031100 10 0 |AMETEK ORD......ccovvrirrrirerierinerissisnsesssisessssssssssssessssssssssssssssssssessssssssssssssssssessss | snnenes | e | overernenns 149,000 | vovvivisririnnrnn 17,536 | oo 120.940 17,536 10,937 78 6,599 6,599 04/06/2020.
031162 10 0 [ AMGEN ORD.......conmirrierriieriinrreiersiiessissssissssessensssnessissssssssssesssesssssesssssessssnneess | coervene | oo | corveerrnen: 24000 | viviiviirinnnnn 120,478 | oo 229.920 120,478 110,207 2,515 10,271 10,271 04/06/2020.
032095 10 1 [ AMPHENOL CL A ORD....cosstrvummresmerssiessisessssesssssessssesssssssssssssesssssessssssssssssssssssessss | seseesns 336.000 | .coovvrinneee...43,939 | ... 130.770 43,939 25,314 97 168 18,624 18,624 04/06/2020.
032654 10 5 | ANALOG DEVICES ORD.........comrreumrermmrresieerisssesessesssssssssssssssssssssssssssssssssssssssssssnsesssns. | sseeesns 305.000 | .coovvrirneecn..45,058 | ... 147.730 45,058 29,219 567 15,839 15,839 04/06/2020.
035255 10 8 | ANIKA THERAPEUTICS ORD.......cooouuriemmreiseeeesmseeesaessesssesesssssssssssssssssessssessssssssssnsss | anevenns B [ 717.000 | ..o 32,451 | s 45.260 32,451 34,985 (4,725) (4,725) 07/25/2017.
03662Q 10 5 [ANSYS ORD....oiiiieuriiimieiiereiisessisseseissseessessss e ssisssessssssssss st eessssssssssssessssesssssnens | onsenes 69.000 | ..ccoovrrrriennnnn25,102 | ... 363.800 25,102 16,730 8,372 8,372 04/06/2020.
036752 10 3 | ANTHEM ORD.....coirivrmerrimmeressmeeeseesssssesssssessssenesssesssssesssssssssssssesssssssssssssssssssssssnsensss | seseeses crreernenn195.000 [ v 62,613 | o 321.090 62,613 52,764 690 7,837 7,837 04/06/2020.
037833 10 0 [ APPLE ORD.....ivuvrurrimmeesmmeeesssesessssssssssssessssesss st ssssssessssssesssssssssssssssssssesssssensssnsss | aneeesns oo | 014,196,000 | ................1,883,667 | ..... 132.690 1,883,667 887,622 8,979 941,405 941,405 04/07/2020.
038222 10 5 | APPLIED MATERIAL ORD.........osvvurmerimmreesmneeesnseesssesssssssssssssesessssssssssssssssssssssesssssenes | ssesenns I [ 1,704.000 | ....ccconeev...... 147,055 | ....... 86.300 147,055 67,297 1,497 43,043 43,043 07/29/2019.
039483 10 2 |ARCHER DANIELS MIDLAND ORD 504.000 25,407 25,407 20,887 726 2,046 2,046 12/12/2019.
03969T 10 9 | ARCTURUS THERAPEUTICS HOLDINGS ORD...........crmvrremmrnemreesmmessmismeseesenssssensssnes | seeeeens 366.000 15,877 15,877 16,214 (337) (337) 06/23/2020.
03990B 10 1 |ARES MANAGEMENT CL A ORD 348.000 16,346 16,346 13,715 278 2,631 2,631 07/10/2020.
040413 10 6 | ARISTANETWORKS ORD 70.000 20,340 20,340 14,532 5,808 5,808 04/06/2020.
042735 10 0 | ARROW ELECTRONICS ORD.......ovvurmrermrimrimresnsersesisessssssssssssssssesssssssssssssssssessssssssnns | soosenes 204.000 19,849 19,849 11,328 8,521 8,521 04/06/2020.
042744 10 2 | ARROW FINANCIAL ORD.......ccccrriemmriviemiriiminesessessessssssssessssssssessssssssssssssssssnssseess | sevveees 13,250 13,250 11,432 339 1,818 1,818 04/06/2020.
049560 10 5 | ATMOS ENERGY ORD.......crmerrermmrrimrrrirennenennssessssssesssssssssssssssssssssssssssssssssssssssnnees | svvesns | ooe | seveeneeen I4000 | covorevvinnneniinns 73,863 73,863 83,943 1,819 (12,717) (12,717) 07/29/2019.
052769 10 6 | AUTODESK ORD........ivuuumeieimmeresmeeessesssssessssssesesssessssssssssssssssssessssssessssssssssssssssnsesssns. | seesesns 57,099 305.340 57,099 28,484 28,615 28,615 04/06/2020.
053015 10 3 | AUTOMATIC DATA PROCESSING ORD......ccooommmreermnreernerinseeresseessssesssssssssssssssssesss | avvenee | oo | eereerneeen33.000 | covorrriivnnnrinnns 76,295 | ..... 176.200 76,295 60,468 403 788 15,826 15,826 04/06/2020.
053332 10 2 | AUTOZONE ORD.....covoumirermmrrmismeiiiesreessnesessesssssesssissssssssessssesssssessssssssssssssssssssssssnes | seveeees 22,523 | ..1,185.440 22,523 16,627 5,896 5,896 04/06/2020.
05338G 10 6 | AVALARA ORD.......omiireimmrniimeerisnessisseeessessssssssisssssssssssssssesssssssssssssssssssssssssssssnsssssns | onseees 16,159 | ..... 164.890 16,159 14,857 1,302 1,302 11/13/2020.
053484 10 1 | AVALONBAY COMMUNITIES REIT ORD........coovvermmrrerenrirmerensseesssennssssssesssssesssesssnnee | sveveens | o | eveeernne 131.000 | v 21,016 | 160.430 21,016 28,419 208 625 (7,402) (7,402) 01/23/2020.
053611 10 9 | AVERY DENNISON ORD........ccreirmmirimmreesmeeesseesssssssssssssssssesesssssssssssssssssssssesssssenss | sseeenns voe | 110,000 | oo 17,062 | 155.110 17,062 11,046 196 6,016 6,016 04/06/2020.
053807 10 3 | AVNET ORD....coiiiirrireriiiriisesesses st sssesssssssessssssssssssssssssesssssssssssssssssnns | seoseses OO [P 1,253.000 | ..ovvvrererrrirs 44,005 | ....... 35.120 44,005 57,023 1,053 (9,159) (9,159) 07/29/2019.
055645 30 3 | BRT APARTMENTS ORD.......ooiirermmrreirrniimsisissessssessssesssssessssssessssssssssesssssesssssssessss. | seeeeees I [ 1,139.000 | ..ovvverrerrirrs 17,313 | ....... 15.200 17,313 10,410 251 501 6,902 6,902 04/06/2020.
05605H 10 0 |BWX TECHNOLOGIES ORD.......ccvorrmrremmmeresmenesseessssssssssssesesssessssssssssssssssssesssssessssnsss | conseees 204.000 12,297 | ....... 60.280 12,297 10,404 116 1,893 1,893 04/06/2020.
05722G 10 0 [BAKER HUGHES CL A ORD.......cosmtriimrrirmerisiesiissesessseesssesssssssssssssesesssssssssssssssssssns | onseees 994.000 20,725 | ....... 20.850 20,725 11,680 537 9,045 9,045 04/06/2020.
058498 10 6 | BALL ORD....ovvvorrerierreiiisnsiisssesssesssesssssesssssssss st st sssssesssssessssssssssssssssssssssnns. | anvsenns 254.000 23,668 | ....... 93.180 23,668 16,667 114 7,000 7,000 04/06/2020.
060505 10 4 | BANK OF AMERICA ORD.........cniivermrmiimrriimessssssesssesesseessssssssssssssssssnessssssssssssssssssenss | ooevenee | oo | coveeeens 6,346.000 | ....oocvrvvnneene 192,347 30.310 192,347 135,741 3427 56,606 56,606 04/06/2020.
062540 10 9 | BANK OF HAWAII ORD 54477 45,178 1,905 (13,182) (13,182) 11/25/2019.
064058 10 0 | BANK OF NEW YORK MELLON ORD 21,008 17,444 460 3,564 3,564 04/06/2020.
071813 10 9 |BAXTER INTERNATIONAL ORD......c.evuiruiierierireisesisesssssesssessssssssssssessssssssssssssesssesssssenss | onsenes . 37,652 39,747 115 229 (2,195) (2,195) 04/06/2020.
075887 10 9 |BECTON DICKINSON ORD 253.000 | .....ccooeevvr......63,306 | ..... 250.220 63,306 54,384 727 (1,938) (1,938) 04/06/2020.
084423 10 2 |WRBERKLEY ORD 209.000 13,882 13,882 11,230 75 2,652 2,652 04/06/2020.
084670 70 2 | BERKSHIRE HATHWAY CL B ORD.......cccvuuereimeresmeeesssesssssesssssesssssessssssssssssssssnssess | soseeens | oo | cosevenns 1,620.000 | ...ovevrnrrirnnas 375,629 | ..... 231.870 375,629 303,830 61,925 61,925 04/06/2020.
086516 10 1 |BEST BUY ORD......ovvviieiirieriericrineeiesisenssessssnsssesesssessssessssssesssssssssssssssesssesons | onnene | oee | onerenneens 193.0000 | ovciiiniriinnnnnn 19,259 [ il 99.790 19,259 11,609 106 212 7,651 7,651 04/06/2020.
08862E 10 9 |BEYOND MEAT ORD.......cocovvrrrrerrieniississiesnssessssssesssessssssssssssssssssssssssssssesssnssessesssnssas | sosveens | aos | eveerreenen 138,000 | vivvvieiiinnnnnn 17,250 | oo 125.000 17,250 20,009 (2,759) (2,759) 10/19/2020.
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090572 20 7 |BIO RAD LABORATORIES CL A ORD.........cmmerrummreimmressesessssssissseesssssssssssessssssssssssesssns. | seeeeens 34.000 19,820 | ..... 582.940 19,820 12,964 6,856 6,856 04/06/2020. | ....cooorevvvrnnne
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD........ossiruruerermmeeesmerissessessssesssssessssssssssssssssssssssssas | oeseees [ [P 158.000 | .vvoovevverrnerenns 13,855 | ... 87.690 13,855 13,112 496 496 10/11/2019. | oo
09062X 10 3 [ BIOGEN ORD.....coviirmrirmrimriseesisesssisesssssssssssesssesssssssssssssssssssessssessssesssssssssssessssesssnssss | rossenne B I 143.000 | .ovovvererrrirens 35,015 | ..... 244 860 35,015 44,529 (9,514) (9,514) 04/06/2020.
09073M 10 4 | BIO TECHNE ORD.........osvivurrrriiiririereiimmssessesssssesssssssssssssssssessssssesssssssssssssssssssssssnnes | seeseees 55.000 17,465 | ..... 317.550 17,465 10,700 53 6,765 6,765 04/06/2020.
09215C 10 5 | BLACK KNIGHT ORD.......oorrimmreemmressmessisseesismesessessssessssssssssssssesssssssssssessssssssssssssssses | onseees 230.000 20,321 | ....... 88.350 20,321 14,583 5,490 5,490 07/29/2019.
09247X 10 1 | BLACKROCK ORD........cocommrremmmrremmseesseesssmesssssessssssssssssesssssssssssssssssssssssssssssssssssssssssssssnns | sossnes 75.000 54,116 | ..... 721.540 54,116 33,714 817 20,402 20,402 04/06/2020.
097023 10 5 | BOEING ORD.....ccoriiiuirieeriiieieiiesisesisssssessse i sssssssessse s sssssssssssssesssesssessssssssens | soneres B [P 486.000 | ...oooovvrrerrn 104,033 | ..... 214.060 104,033 72,302 31,731 31,731 04/06/2020.
09857L 10 8 | BOOKING HOLDINGS ORD.........covuuumriimmmirismmrnesmessisssesissesessssssssssesssssessssesesssssssssess | seveeees 37.000 82,409 | ..2,227.270 82,409 60,311 17,324 17,324 04/06/2020.
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD.........crmmrrvmmrrimmeresmesnessesssssssssssssensssnsens | seeeeens +190.000 | covovverririrnenns 16,564 | ....... 87.180 16,564 14,049 177 2,516 2,516 04/06/2020.
099724 10 6 | BORGWARNER ORD.......cossirermmiritmmrinmmerisseessssssssssssssssssssssssesssssssssssssssssssssssssenssnnssns | sseeesns 51,855 38.640 51,855 52,392 913 (6,361) (6,361) 09/27/2019.
101121 10 1 |BOSTON PROPERTIES REIT ORD.......ccoovoimmrrernrererneresserisssesesssesssssssssssesssesesssseeses | svvnnee | aee | serrnneeeen 863,000 | oivvionrrirnns 43,767 | ....... 94.530 43,767 39,892 454 1,815 (20,062) (20,062) 07/29/2019.
101137 10 7 |BOSTON SCIENTIFIC ORD .1,272.000 45,728 35.950 45,728 41,823 3,905 3,905 04/06/2020.
103304 10 1 |BOYD GAMING ORD......vvrverrrrimmriesmeessmessssessssssessssssseesssesssssessssssessssssssssssesssssesssssnns. | sovsees 902.000 38,714 | ....... 42.920 38,714 12,190 26,524 26,524 04/07/2020.
108035 10 6 |BRIDGE BANCORP ORD..........coocveimmreermeerismeseismeessseessssessssssssssssesssssssssssesssssssssssssnsss | sossees 573.000 13,855 13,855 10,927 413 2,928 2,928 04/06/2020.
109194 10 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD. . 19,548 11,018 8,530 8,530 04/06/2020.
110122 10 8 [BRISTOL MYERS SQUIBB ORD........ccccommrimrrireerrrinrissnessnessesinessssssssessssssessssessssssnes | ovevene | eoe [ evrereene 1,973,000 | iiiiiiiinnnn 122,385 | i 62.030 122,385 114,178 967 1,776 8,208 8,208 04/06/2020.
111337 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD.......cccouemmrrriemrrriererereeresssssensssnseessnsens | ovneene | eoe | ornernnenn 112000 | i 17,168 [ 153.200 17,158 11,044 64 125 6,114 6,114 04/06/2020.
11135F 10 1 | BROADCOM ORD.......cooourrimmeneimerrismesrmssesssseesssesssssssssssssessssssssssessssssssssssssssssssssnees | cvnseeee | aoe | onneersesne308.000 | ovvvvvvrernnnnnn 134,858 | ..o 437.850 134,858 77,752 3,111 57,106 57,106 04/06/2020.
11284V 10 5 | BROOKFIELD RENEWABLE CL A ORD.......ccovvurrereresmerisisssssssesesssesssssssssssssssssesesns. | sseeenns 58.270 28,727 12,113 382 16,614 16,614 05/15/2020.
114340 10 2 | BROOKS AUTOMATION ORD......cvuuuuriemmeresmmeeesseesisssesssssesssssessssesssssssssssssessssssssssness | sossens I [ 1,099.000 | ..ovvevrrcrrirn 74,567 | ....... 67.850 74,567 27,770 440 28,453 28,453 11/25/2019.
115236 10 1 |BROWN & BROWN ORD......ovouireiimriiiriismresseresssessssssesssssssssssesssssssssssesssssssssssnnenss | soveen 389.000 18,442 | ....... 47.410 18,442 13,992 102 4,450 4,450 04/06/2020.
115637 20 9 |BROWN FORMAN CL B ORD......tiviuurremmreiseresissssssessssmsessssessssessssssessssssssssnsessssnnees | sovsees 270.000 21,446 | ....... 79.430 21,446 21,487 48 (41) (41) 11/13/2020.
12514G 10 8 | CDW ORD...oouuiiermmeeirseresseesesssesesssesess s sssssse st ssessssessssssssssnsensns | sossanes 305.000 40,196 | ..... 131.790 40,196 38,368 470 (3,370) (3,370) 11/25/2019.
125269 10 0 |CF INDUSTRIES HOLDINGS ORD.......coourermmrresimeresssssesseeessseeessessessssesssssesssssessssnsss | soesens OO O 428.000 | .oovoreriienns 16,568 | ....... 38.710 16,568 20,461 594 (3,865) (3,865) 07/29/2019.
12541W 20 9 | CH ROBINSON WORLDWIDE ORD.......ccovrviurermrermrissnisseisesssesssssssssssssssssesssesssessssssses | soonsees B I 105.000 | ..ocvoerererriirenenes 9,856 | ....... 93.870 9,856 8,550 54 161 1,696 1,696 02/07/2020.
125523 10 0 | CIGNA ORD....oouiiiimirienreisenessessssseessessesesssssss s ssssssssssssssssssssssesssssssssssssessssssssssesns | sovsens 282.000 58,707 | ..... 208.180 58,707 48,924 9,783 9,783 04/06/2020.
12572Q 10 5 | CME GROUP CL A ORD........ooourvimmrermmeresisessissessisssssssssesssssssssssssssssssssssssssssssssssssssssssssnns | sossones 295.000 53,705 | ..... 182.050 53,705 53,260 738 1,221 (2,674) (2,674) 04/06/2020.
126408 10 3 | COX ORD....ccooiiieiieisneeessseeesses st esessesssnnns | crisis IO [P 1,517.000 | ..oooveererrirnnne 137,668 | ....... 90.750 137,668 67,123 1,578 27,898 27,898 07/29/2019.
126650 10 0 [CVS HEALTH ORD....ooiiiriiirireriieriseesesssesssssssssssssssssesssssssssssssssssssssessssesssssssssssssnsssne | soesenne B [ 1,141.000 | .ooovrrerrrrirnns 77,930 | ....... 68.300 77,930 64,147 1,712 13,783 13,783 04/06/2020.
12685J 10 5 | CABLE ONE ORD.......ocivuiuriiiereeimenesesssssesssissesssssessssesssssesssssssessssssssssessssssessssssessss. | sovses 7.000 15,594 |..2,227.720 15,594 11,523 51 4,071 4,071 04/06/2020.
127190 30 4 |CACIINTERNATIONAL CL A ORD 51.000 12,716 | ..... 249.330 12,716 11,240 1,476 1,476 04/06/2020.
127387 10 8 |CADENCE DESIGN SYSTEMS ORD 233.000 31,788 31,788 16,175 15,613 15,613 04/06/2020.
127537 20 7 [CADIZ ORD..ouivrrerrirrisisssesesisesisesissssssssesessesssessssssssssssessssssssssssssssssssesssssssssssssnns | soessnne B [ 1,293.000 | .ooovvrerrrirnens 13,770 13,770 13,564 207 207 05/15/2020.
12769G 10 0 |CAESARS ENTERTAINMENT ORD 350.000 26,019 26,019 13,384 12,635 12,635 05/15/2020.
134429 10 9 |CAMPBELL SOUP ORD 209.000 10,105 10,105 9,950 219 155 155 04/06/2020.
139674 10 5 |CAPITAL CITY BANK ORD 570.000 14,011 14,011 10,984 245 3,027 3,027 04/06/2020.
14040H 10 5 | CAPITAL ONE FINANCIAL ORD.......osvivemmriermneeesnneresessessssssssssssssssssssssssssssesssssessssnnss | aneeenns 359.000 35,487 35,487 17,742 215 17,745 17,745 04/06/2020.
14149Y 10 8 |CARDINAL HEALTH ORD.......cccosuuriiiiririiesississiesisessessesssssessssssssssssssssssssssssssssssssesssesssns | onsenes 303.000 16,229 16,229 14,953 147 294 1,276 1,276 04/06/2020.
143658 30 0 | CARNIVAL ORD.....oovumririmmiresmensssessissssssssssssssssssssssssssesssssssssssssssssssssssssesssssssessssssnss | sossen B [ 1,095.000 | ..oovverrmrrirrnnes 23,718 23,718 13,047 10,670 10,670 04/07/2020. | ....cvoornrrrrnnee
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14448C 10 4 | CARRIER GLOBAL ORD.......cvverrrriimermmmseeesseeesssessssssssssssesssssssssssssssssssssssesssssssssssness | seeeeses 560.000 21,123 | ... 37.720 21,123 9,980 67 90 11,143 11,143 03/13/2020. | ...ovvvrnrrirnnne
146869 10 2 | CARVANA CL A ORD.....cvermreermrrisiesessesissseesssessssssssssssssessssssssssesssssssessssssessssssssssnsss | svssees 212.000 50,782 | ..... 239.540 50,782 12,913 37,870 37,870 04/07/2020. | ...covovrrrirnnne
148806 10 2 [CATALENT ORD......ooiiieiieiieiecieiiesssesssssss s ssss sttt sssssssssssssssssensss | sessenes 211.000 21,959 | ... 104.070 21,959 11,054 10,904 10,904 04/06/2020.
149123 10 1 | CATERPILLAR ORD......ccoooiriiimieiicnreiessiiesisssseessesssssesssssessssssesssssesssseesssssessssnnness | sossen IO O 407.000 | .covvorrrirnns 74,082 | ..... 182.020 74,082 49,015 1,258 25,067 25,067 04/06/2020.
15135B 10 1 | CENTENE ORD.....vveruivimmreemsenesseesssseessssssssssssss st sssssssssssssessssssssssssssssssssssssnensss | seveeses B [ 482.000 | .coovvrirerrinns 28,934 | ....... 60.030 28,934 28,978 (43) (43) 04/06/2020.
155685 10 0 | CENTRAL VALLEY COMMUNITY BANCORP ORD.......ccoveeureermeresineerismereessesessseessssees | sevsnne 963.000 14,339 14,339 12,519 318 1,820 1,820 04/06/2020.
156700 10 6 [LUMEN TECHNOLOGIES ORD........ccortvummrimirierienneiesisesissssssssesssessssessssssssssssesssessenes | onevenne I [ 1,166.000 | ..ooovvrvrcrrrnens 11,369 11,369 10,995 875 373 373 04/06/2020.
156782 10 4 | CERNER ORD.....coooiriirrriiiririsesesessessssssssssessssssssssssesssssesssssssssssssssssssssssssssssens | sovsenn 244.000 19,149 . 19,149 15,606 54 88 3,543 3,543 04/06/2020.
159864 10 7 | CHRLS RIVER LABS ORD.......ccnmerrurmrrimmerimmsesssesssssesssssssssssssessssessssssssssssssssssssssssnseses | sossees 365.000 91,199 | ..... 249.860 91,199 50,819 35,442 35,442 07/29/2019.
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD......cvvvrrmrrermeeismeeessmessssssesssssesesssessssssssssnnes | seeeenns 91.000 60,201 | ..... 661.550 60,201 38,948 15,751 15,751 05/15/2020.
163072 10 1 | CHEESECAKE FACTORY ORD........ccouuviummriemmnrirsereessmeessssssssssssssesssssssesssssssssssssenes | svvnnee | aee | sereeee1,931.000 | vvvviiinnrinnnnnn 71,563 | occc 37.060 71,563 68,872 469 10,776 10,776 03/18/2020.
166764 10 0 |CHEVRON ORD . . ¥ 132,587 158,095 7,162 (30,411) (30,411) 04/06/2020.
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD 24.000 33,281 | ..1,386.710 33,281 16,560 16,721 16,721 04/06/2020.
171340 10 2 |CHURCH AND DWIGHT ORD 217.000 18,929 | ... 87.230 18,929 14,943 156 3,986 3,986 04/06/2020.
171779 30 9 |CIENA ORD 256.000 13,530 52.850 13,530 11,528 2,002 2,002 04/06/2020.
172062 10 1 [ CINCINNATI FINANCIAL ORD........cocmmrermrerrimniseesnsesesssessssssssssssesesessssssssssssssssssssseses | roesenne OO 145.000 | ..oooovrerirrienens 12,669 | ....... 87.370 12,669 11,224 87 174 1,444 1,444 04/06/2020.
17275R 10 2 | CISCO SYSTEMS ORD.......cirverrrivirmriiimsieismssssiessissessssssessssssssssesssssessssssesssssssssness | seveeees B [ 3,726.000 | ....coovrverrnn 166,739 | ....... 44.750 166,739 152,955 3,360 5,390 5,390 04/06/2020.
172908 10 5 | CINTAS ORD...oouireirereireerissessiseeesssesssseessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sossenes 86.000 30,398 | ..... 353.460 30,398 15,436 302 14,961 14,961 04/06/2020.
172967 42 4 | CITIGROUP ORD.......comirveumerermeeessessisisssesssesisssesssssssssssssssssesssssessssssssssssssssssssssssssenss | sossens B [ 1,712.000 | .oovverrerrirs 105,562 | ....... 61.660 105,562 76,865 3,274 (14,616) (14,616) 04/06/2020.
174610 10 5 |CITIZENS FINANCIAL GROUP ORD.........cooevuemrreimmnrieseeieseeesssseessesssssssesssssessssssssssnesss | sovsns 610.000 21,814 | ... 35.760 21,814 11,462 714 10,352 10,352 04/06/2020.
177376 10 0 | CITRIX SYSTEMS ORD......cvtvierireireriiiriiimesisnessssesssssessssssssssssssessssessssnessssssssssssessss | svvee B [ 104.000 | .oooocvveerrrenne 13,530 | ..... 130.100 13,530 15,303 109 (1,772) (1,772) 04/06/2020.
18539C 20 4 | CLEARWAY ENERGY CL C ORD.....cosvvvvmmrrermeeesmeerisiessssssessssssssssssssssssssssssesssssssssness | seeeeens 588.000 18,775 | ....... 31.930 18,775 11,972 494 6,803 6,803 05/15/2020.
189054 10 9 | CLOROX ORD.....ccvermuirermmrrissmeessssesesssesssssssssssesssssssesssssessssssssssssssssssessssssesssssssssssssssans | sossees 89.000 17,971 | ... 201.920 17,971 16,143 292 1,828 1,828 04/06/2020.
18915M 10 7 | CLOUDFLARE CL A ORD......costiiurermeeesmeesissessessessssssessssesssssssssssssssssssssssssssssssssssnns | sosses OO O 417.000 | .o 31,688 | ....... 75.990 31,688 15,083 16,605 16,605 09/15/2020.
191216 10 0 [ COCA-COLA ORD........coooirermrirmriaerissisesessesisesssssssssssessssessssssssssssessssessssssssssssssssessssenses | roesenne B [ 3,506.000 | .coovererrrene 192,269 | ....... 54.840 192,269 163,625 4,312 28,644 28,644 04/06/2020.
192446 10 2 | COGNIZANT TECHNOLOGY SOLUTN CL A ORD.......vvvvvumrreemiressmernessesssissesisssessssnenns | coveees 566.000 46,384 | ...... 81.950 46,384 33,520 429 12,863 12,863 04/06/2020.
194162 10 3 | COLGATE PALMOLIVE ORD........ccimiereermereimmeiesmsenesseessssssssssssssssesssssssssssssssssssssssensss | sossnes 664.000 56,779 85.510 56,779 45,305 1,056 10,659 10,659 04/06/2020.
20030N 10 1 [COMOCAST CL A ORD.....cririviumriimeeesmeeesiessssseessssssesssesessessssssssssssssessssssssssessssssssssssns | oeseees v | e 4,143.000 | ..ooorrvirnenn. 217,093 | ....... 52.400 217,093 142,283 3,001 44,879 44,879 04/06/2020.
205887 10 2 | CONAGRA BRANDS ORD......ccomiirmrirmnimnisnesssesssessssssssssssssesssessssesssssssssssssessssessssssss | sooseres B I 461.000 | ..ooovvrrrcririinn 16,716 | ....... 36.260 16,716 14,429 323 2,287 2,287 04/06/2020.
20605P 10 1 | CONCHO RESOURCES ORD.......coouuueremmmreesmerrissessismessssmsesssesssssssssssssessssssssssssssssns | sossenes 216.000 12,604 58.350 12,604 10,377 130 2,227 2,227 04/06/2020.
20825C 10 4 | CONOCOPHILLIPS ORD 45,429 39.990 45,429 40,221 1,063 5,208 5,208 12/09/2020.
209115 10 4 | CONSOLIDATED EDISON ORD 9,612 . 9,612 10,780 305 (1,168) (1,168) 04/06/2020.
21036P 10 8 | CONSTELLATION BRANDS CL A ORD 5,629 | ... 219.050 25,629 16,644 263 8,984 8,984 04/06/2020.
216648 40 2 | COOPER ORD 50.000 18,166 | ..... 363.320 18,166 14,834 2 3,332 3,332 04/06/2020.
217204 10 6 | COPART ORD 225.000 28,631 | ..... 127.250 28,631 14,713 13,919 13,919 04/06/2020.
21871D 10 3 |CORELOGIC ORD v | e 1,040.000 | ..ocvvvrrnrrirnnnn 80,413 | ....... 77.320 80,413 44,972 1,144 34,954 34,954 11/25/2019.
219350 10 5 | CORNING ORD......oosireomrremmmerisinesissseeesssesessssssssssssssssessssses st st sssssesssssssssssssessnnss | aneeeons B [ 787.000 | .covvvrriiis 28,332 | ....... 36.000 28,332 15,512 519 12,820 12,820 04/06/2020.
22052L 10 4 | CORTEVA ORD......ovviiiiirriiiineisesisesissssissssssssesssesssssssssssssssesssessssssssssssessssesssssssnns | soseres 652.000 25245 | ....... 38.720 25,245 15,818 254 9,428 9,428 04/06/2020.
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22160K 10 5 | COSTCO WHOLESALE ORD........ccvvuumreemmressmeerissessissssssssesssssesssssesssssssssssssssssnsssssnns. | sossnes B [ 371.000 | oo 139,785 | ..... 376.780 139,785 107,400 4,524 27,191 27,191 04/06/2020. | ....cooorevvvrnnne
22160N 10 9 [ COSTAR GROUP ORD.......coserermmremmmsressmeresssesesssesssssssessssssesssssssssssssssssssssssssssssssssssssnness | onseees 27.000 24,956 | ..... 924.280 24,956 22,761 2,195 2,195 09/15/2020. | ...cvvvvrrrirnnne
22266L 10 6 | COUPA SOFTWARE ORD.......cccmiirmrirrimrisnsssessssssssssssssssssessssesssesssssssssssssesssessssssss | seoneres . 82.000 27,791 | ... 338.910 27,791 11,532 16,259 16,259 04/06/2020.
22788C 10 5 | CROWDSTRIKE HOLDINGS CL A ORD.........costiverrrriimnriienrsismenessesssssessssssessssssenssssens | onsenes B [ 150.000 | coooovvvreernirenne 31,773 | ... 211.820 31,773 17,498 14,276 14,276 07/10/2020.
22822V 10 1 | CROWN CASTLE INTERNATIONAL REIT ORD.........ocmmrrrimmrrrimmeresmenesseensssessssssessssseees | covees 397.000 63,198 | ..... 159.190 63,198 59,054 1,481 4,145 4,145 04/06/2020.
231021 10 6 | CUMMINS ORD.....ccvverrrremmerrissenesseessssssssssssssssssssssssssssssssssssssssssesssssssssssssssssssssssenss | seeseens | o | sveeeernsend57.000 | siviiiririnnnnn 103,785 | ..o 227.100 103,785 38,990 2414 22,000 22,000 07/29/2019.
231561 10 1 | CURTISS WRIGHT ORD.......cerivimmreimeresiesisinesesssesessssessssssssssessssssssssssssssssssssssssesssssnns | snesenns . 14,427 11,345 63 3,083 3,083 04/06/2020.
23282W 60 5 | CYTOKINETICS ORD.......overviemreimmreesiesiissessissessssssssssesssssessesssssssssssssseessssssssssssnssss. | sovse 568.000 11,803 11,803 12,292 (488) (488) 05/15/2020.
23331A° 10 9 |DRHORTON ORD......cocruermrmimmeerimmenesmssesssessssssesssssssessssssssssesssssssssssssssssssssssssssssnnes | sossees B [ 1,359.000 | ..oovverrmrrrrnnnc 93,662 93,662 22,147 1,064 21,975 21,975 07/29/2019.
23355L 10 6 | DXC TECHNOLOGY ORD.......siivermrrermeeresmssssssesssssessssssssssssssssssessssssssssssssssssssssssessss. | sseeeens 885.000 22,789 22,789 11,965 10,824 10,824 04/06/2020.
235851 10 2 | DANAHER ORD......coivuuriiemeeesmerisiesssssesessseessssssessssssssssesessssessssssssssssssssssesssssessssnsss | aseeeons e 611.000 | .cooooovvrrirns 135,728 135,728 86,725 110 220 49,002 49,002 04/06/2020.
237266 10 1 |DARLING INGREDIENTS ORD 352.000 20,303 20,303 16,685 3,619 3,619 11/13/2020.
23804L 10 3 | DATADOG CL A ORD......oommrrvimmrresmmeresresssssssssssesssssssssssessssssessssssessssssssssessssssessssssensss. | seseeees B [P 185.000 | cveoovvrverrerrenns 18,211 18,211 17,836 376 376 07/10/2020.
244199 10 5 |DEERE ORD 209.000 56,231 56,231 29,989 159 318 26,242 26,242 04/06/2020.
247361 70 2 |DELTAAIR LINES ORD 685.000 27,544 27,544 15,289 12,255 12,255 04/06/2020.
24823R 10 5 | DENALI THERAPEUTICS ORD.....cccoevvirmrirerimrisesieesssisessssssssssssesssssssssssssssssssssesssesss | svesnes 219.000 18,343 18,343 14,272 4,071 4,071 11/13/2020.
24906P 10 9 | DENTSPLY SIRONA ORD.....iivieuriiumureesmeressiessisssessessseesssesssssessssssessessssssssssssssnsssesnne. | sovsees 291.000 15,237 15,237 10,979 29 58 4,257 4,257 04/06/2020.
252131 10 7 | DEXCOM ORD....ouvuermreeimerrimmseressmsersssesssssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssns. | seeeeses 92.000 34,014 34,014 24,777 9,238 9,238 04/06/2020.
25278X 10 9 | DIAMONDBACK ENERGY ORD.......ccivummreimmeesmmeeessssssssessssssesesssssssssssssssssssssssssssnssses | sossnes 380.000 18,392 18,392 17,985 407 407 12/09/2020.
253868 10 3 | DIGITAL REALTY REIT ORD.....ccvvetrmiriummreemmeeesmeessssssssssssesssesesssessssssssssssssesssesssssenss | sneeeens 201.000 28,042 28,042 28,040 225 450 2 2 04/06/2020.
254687 10 6 |WALT DISNEY ORD.......osvivuirririmmreimmenesisssssesssisssssssesesesssssessssssssssssssssssssssssessssenns | soveeees B [ 1,549.000 | ...covvorerriennes 280,648 280,648 160,271 845 83,389 83,389 04/06/2020.
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD........cooorvemmmreermermimmeerssmsesesssessssssssssssessssnssssses. | seveeens 214.000 19,373 19,373 16,395 94 2,979 2,979 11/13/2020.
25470F 30 2 |DISCOVERY SRS C ORD......ooiiuureimeeesiesssssesssssesssssessssesssssssssssssessssssssssssssssssssssnns | sossnes 614.000 16,081 16,081 11,101 4,980 4,980 04/06/2020.
256163 10 6 | DOCUSIGN ORD.......evuemmrirmmiiimeeessseeesssesesssssssssssesessssesessssssssessssssessssssessssssssssnssssssnns | sneeesns 218.000 48,461 48,461 21,153 27,308 27,308 05/15/2020.
256677 10 5 | DOLLAR GENERAL ORD.......oiviimrirririnirsriessnsesssesesesesssesssssssssssssesssessssssssssssssssenss. | seoseres B I 180.000 | ..ovovevererrrirens 37,854 37,854 30,537 130 7,317 7,317 04/06/2020.
256746 10 8 | DOLLAR TREE ORD.......siivutrrriimririseessmssssssesssssessssssessssssssssessssssesssssssessssssssssssssssns | seveeses 209.000 22,580 22,580 15,943 6,638 6,638 04/06/2020.
25746U 10 9 | DOMINION ENERGY ORD.......covumuerermmeresrmesessesssssesesssesssssssssssssssssssesssssssssssssssssssssnns | conseees 647.000 48,654 48,654 47,949 1,624 705 705 04/06/2020.
25754A 20 1 | DOMINOS PIZZA ORD.........oosseeeimeriirmesieseseisssesssessssssssssssssesssssssssssessssssssssssssssssssssssnnsens | sossees 43.000 16,489 16,489 14,556 101 1,932 1,932 04/06/2020.
260003 10 8 | DOVER ORD......oiiiiriieereiierisesississsesesssesisssssssssssssessssessssssssssssesssessssssssssssssssssesssns. | soneses B I 134.000 | .o 16,918 | ..... 126.250 16,918 11,354 198 5,564 5,564 04/06/2020.
260557 10 3 | DOW ORD....ocvveermrerrmrinisesissssesssmessssseesssssesssssssssssssses s ssssesssssssssssssssnsssssssssesssssnesssses. | seeeeses 555,000 30,803 55.500 30,803 16,950 1,166 13,853 13,853 04/06/2020.
264411 50 5 |DUKE REALTY REIT ORD 349.000 13,950 39.970 13,950 11,238 253 2,712 2,712 04/06/2020.
26441C 20 4 |DUKE ENERGY ORD 583.000 53,379 .91.560 53,379 47,369 1,676 6,011 6,011 04/06/2020.
26484T 10 6 | DUN BRADST HLDG ORD......cvvvvurirrerriierisisssesssesesssesssesssssssssssssessssessssssssssssssssensss | roevenne 567.000 14,118 | ....... 24.900 14,118 15,536 (1,418) (1,418) 11/13/2020.
26614N 10 2 | DUPONT DE NEMOURS ORD......coovecumrrerrmrriiisirisnresmmneessessssssesssisssssssssssssssssssnssseens. | conseres 503.000 35,768 | ....... 71.110 35,768 17,801 453 17,967 17,967 04/06/2020.
26875P 10 1 |EOG RESOURCES ORD 400.000 . 19,948 15,772 450 4,176 4,176 04/06/2020.
26969P 10 8 |EAGLE MATERIALS ORD 207.000 20,979 | ..... 101.350 20,979 11,337 21 9,642 9,642 04/06/2020.
277432 10 0 | EASTMAN CHEMICAL ORD.........cossvveumreimmereeseeississsesassssssssssssssssssssssssssssssssssssssssssssssss | anevenns B [ 706.000 | .ooveoreirens 70,798 | ..... 100.280 70,798 11,326 487 1,864 14,840 14,840 07/29/2019.
278642 10 3 | EBAY ORD....ciiiiinereriesiesisesssses st sssssses s sssessssssssssssesssenns | sesenes 803.000 40,351 50.250 40,351 25,038 385 15,313 15,313 04/06/2020.
27875T 10 1 | ECHO GLOBAL LOGISTICS ORD.......rreummureermerrismeerismsssssmesssssessssssssssssssssssssessssssssssss | seseesns 645.000 17,299 26.820 17,299 11,384 5,915 5915 04/06/2020. | ......corvvvvvrnnee
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278865 10 0 | ECOLAB ORD.......omirriuureimmieessesessssssissesssssesss st sssssssssssssssssessssssssssssssessssssssssnsns | seseesns B [P 181.000 | coeoovvrrvrrrrenns 39,161 39,161 27,733 87 242 7,920 7,920 | .ooovveirrerrrireeireneenens | 04/06/2020. | oo
281020 10 7 |EDISON INTERNATIONAL ORD.......oeovvuumreemmressmeeesssssssssesesssesssssssssssssssssssssssssssssnnss | sneeenns 300.000 18,846 18,846 15,951 199 383 2,895 2,895 [ .oovvviieeercieesriiennnnnns | 04/06/2020. | oo
28176E 10 8 | EDWARDS LIFESCIENCES ORD........ccovvirrirmrimenieessesesisesssssssssssessssssssssssssssssssseses | roevenne 603.000 55,012 55,012 39,279 15,732 15,732
285512 10 9 |ELECTRONIC ARTS ORD.......cootviuureermrresieimienrsesssisssesssssesssssssssssssessssessssssessesssnssss. | sevveees 250.000 35,900 35,900 26,628 43 9,273 9,273
291011 10 4 |EMERSON ELECTRIC ORD........osurivuuerermreesseessssessssssessssssssssesssssessssssessssssssssssssssssnes | seseesns 369.000 29,657 29,657 18,225 555 11,432 11,432
29355A 10 7 |ENPHASE ENERGY ORD......coocmririmmeeemmmeeessesessesssssessssssessssessssssssssssssesssssssssssssssssnness | sossnes B [P 131.000 | coooorcrrereeennns 22,987 22,987 15,273 7,713 7,713
29364G 10 3 | ENTERGY ORD.....coiiiriiimiiirniiismeeissseeessesssssessssssssesssesssssssssssssssssssssessssessssassssssssssssans | ssesenns 264.000 26,358 26,358 24,552 742 1,806 1,806
29414B 10 4 |EPAM SYSTEMS ORD......coimiiruirrimiemiiiimmiresiesssseessisssssssssssssesssssssssssssssssssssssssssssnens | sovsenes 81.000 29,026 29,026 14,939 14,088 14,088
294429 10 5 |EQUIFAX ORD.....iiruermreiimeriismeressmeesssessssssssssssssssssssssssssssesssssssesssssssssssssssssssssssnsesssns. | seveeses B [ 131.000 | coeoovrrerrenenns 25,262 25,262 14,914 153 10,348 10,348
294440 70 0 [EQUINIXREIT ORD.....cooumiremmmreimmeessmesessnesssssessssssssssssesssssssssssssssssssssssssssssssssssssssssssssns | onseees 76.000 54,278 54,278 51,099 548 3,179 3,179
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD B [P 197.000 | coeoovcrvvrrrienns 12,482 12,482 11,538 67 135 944 944
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD 282.000 16,717 16,717 16,951 170 340 (234) (234)
297178 10 5 | ESSEX PROPERTY REIT ORD.......cooireimmreermcreisesrismssesssessssessssssssssssssssssssssssssssnes | seveeees 274.000 65,053 65,053 84,467 569 2,242 (17,383) (17,383)
29786A 10 6 |ETSYORD B [ 118.000 | covoovvvvvrreerenns 20,993 20,993 13,132 7,861 7,861
30034W 10 6 |EVERGY ORD 265.000 14,710 14,710 15,338 409 (628) (628)
30040W 10 8 |EVERSOURCE ENERGY ORD......cccovvirirrirerieriesssesesisessssssssssssessssssssssssssssssssseses | ooevenne 215.000 18,600 18,600 17,649 366 950 950
30063P 10 5 | EXACT SCIENCES ORD......covveimriirmriiammeesseresinessisssssissessssesssssessssssessssessesssssssssssesss | sovsenes ....185.000 ..24,511 24,511 11,520 12,991 12,991
30161IN 10 1 [EXELON ORD......ccooumreemmreesmesmimmeesissesesssesssssesssssssssssssssssssssssesssssssesssssssssssnssssssnsssssns | onseees .1,075.000 .45,440 45,440 39,044 1,234 6,396 6,396
30161Q 10 4 [EXELIXIS ORD......ccourrrierrieiuseressesesssesissesssssssesessssessssse st ssssssesssssessssssssssesssssssesssns | oeseees 625.000 12,544 12,544 11,044 1,500 1,500
30212P 30 3 |EXPEDIA GROUP ORD........cossiiiummieimmeressneeessessisssssisssesesssesssssessssssssssssssessssssssssssssssns | sosses 212.000 28,069 28,069 11,200 16,869 16,869
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD.......coccrreirrriimrrismressesnesessisssreess | sevveees 204.000 19,402 19,402 14,119 212 5,284 5,284
30225T 10 2 | EXTRA SPACE STORAGE REIT ORD.......covuurreiieerismeeesmerssssensssssssssssssssssessssssssssnes | seseeens [N [ 107.000 | covoorerrerrerenns 12,397 12,397 10,687 289 1,710 1,710
30231G 10 2 [ EXXON MOBIL ORD.....ccvuuurermmueeessmeeismeeesssesessseesssessssssessssssessssssssssssssssssssssssessssnseses | onseees B [ 3,329.000 | .oooorrverns 137,221 137,221 134,725 8,689 2,497 2,497
30303M 10 2 | FACEBOOK CL A ORD......ccoiiitmmriesmeeesneeesissessssssisssssesssessssssssssssssssssssesssessssssssssnns | asesenns 2,037.000 556,427 556,427 338,435 199,352 199,352
303075 10 5 | FACTSET RESEARCH SYSTEMS ORD........coosvvcerriernsiismeessseessssssssssssssssssssssesssnnss | anvvenns 226.000 75,145 75,145 63,695 685 14,509 14,509
303250 10 4 | FAIRISAAC ORD.....viuumireermcrrisessissesssssensssesssssesssissssssssssssssesssssesssssssssssssssssesssssnnes | seveeees 39.000 19,931 19,931 11,762 8,168 8,168
309627 10 7 | FARMERS NATIONAL BANC ORD.........ccostreummreemmeressessssmsesesssesesssssssssssssssssessssssssssness | seeeenns 978.000 12,978 12,978 10,944 323 2,034 2,034
31188V 10 0 | FASTLY CL A ORD....oiiieuueiimeeissesissessisses s sssssesssssessssssssssssssssssssssssssessssssssssssnsesss | sessenes B [P 131.000 | oo 11,445 11,445 12,433 (988) (988)
31428X 10 6 [ FEDEX ORD.....cooiieieeiiciicisciciiseisissss sttt ens s ssss s ssssssssssssssssssnssnnns | sessnes 251.000 65,165 65,165 29,874 489 35,291 35,291
315616 10 2 | F5NETWORKS ORD.....ivverrmireirmerieeneeesssenesseessssessssssesssssessssssssssssssssssssssssssssssssssssess | seseeses 16,890 16,890 10,818 6,072 6,072
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD 122,080 122,080 76,697 1,215 2,048 2,048
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD 17,356 10,798 453 6,558 6,558
316773 10 0 |FIFTH THIRD BANCORP ORD.......ccccovvvrmrerrererirerinensssesssssesesssssssssssssssssessssssssssssnne | seosenes . 21,201 11,896 208 415 9,305 9,305
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD, 260.000 13,424 13,424 10,917 348 2,506 2,506
31931U 10 2 |FIRST BANK ORD .1,694.000 15,890 15,890 11,638 152 4,252 4,252
32020R 10 9 |FIRST FINANCIAL BANKSHARES ORD 621.000 22,465 22,465 20,940 81 311 668 668
33616C 10 0 |FIRST REPUBLIC BANK ORD.......cooouurrermmeeesmerissesissesesssesssssssessssssssssesessssesssssssessnss | onneees 302.000 44,373 44,373 27,779 239 8,903 8,903
337738 10 8 |FISERV ORD......coiieiviieiisie et ssessssssssssss st essesssssssssssssssssssssssansssns | oessnes 604.000 68,771 68,771 57,899 10,872 10,872
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337932 10 7 |FIRSTENERGY ORD......ccoouirermmerismersimsessssieesssssssssessssssssssssssesssssssssssssssssssssssssensssnssns | seeeeses 511.000 15,642 | ....... 30.610 15,642 21,135 598 (5,493) (5,493) 04/06/2020. | ....cooorevvvrnnne
339041 10 5 |FLEETCOR TECHNOLOGIES ORD.......covuomriermeeesmressmeesssnsssssasesessssesssssssssssssssssssesesns. | sseeenns 78.000 21,281 | ..... 272.830 21,281 16,075 5,206 5,206 04/06/2020. | ....ooovrrrrnnne
346563 10 9 |FORRESTER RESEARCH ORD.......ccoommiimrirmrrirississsmsssesssssesssssssssssssssssssssesssessssnses | sosenes 373.000 15,629 | ....... 41.900 15,629 16,632 (1,003) (1,003) 12/09/2020.
34959E 10 9 |FORTINET ORD.....coououriiemrresmenessesiisssisissessssssssssessssssessssssessssesssssessssssessssesessssennes | sossenes B [ 141.000 | oo 20,943 | ..... 148.530 20,943 15,211 5,732 5,732 04/06/2020.
349590 10 8 | FORTIVE ORD.....coocumreermrmimmessimmeesssseessseesssssessssssssssssssssssesssssssssssssssssssnssssssessssssssssnns | conseees 268.000 18,980 | ....... 70.820 18,980 12,829 19 6,150 6,150 04/06/2020.
35137L 10 5 | FOX CLA ORD....oiuuritimeeetseisissesesssessssssssss s ssssssesssssseses s ssssssssssssessssssesssssssssssssssssnns | sneeesns B [P 463.000 | .oovooereirenns 13483 | ... 29.120 13,483 11,603 106 1,880 1,880 04/06/2020.
35671D 85 7 | FREEPORT MCMORAN ORD.......cooovcriemmrrismnssismsssesseesssssssssssssssssssesssssssssssssssssssssns | conseees 2,096.000 54,538 | ... 26.020 54,538 15,070 39,468 39,468 04/06/2020.
363576 10 9 | ARTHUR J GALLAGHER ORD.......coovvuuirrriiriiiieiiresiessissssisssssssssssssesssssessssenssssses. | seveeens 257.000 31,793 | ... 123.710 31,793 21,128 347 10,666 10,666 04/06/2020.
368736 10 4 | GENERAC HOLDINGS ORD.......cvvuuurremmreeseeessessssessssssesssssssssssssssssssssssesssnsssssssness | seeeesns B [ 122.000 | coeoorrrevrenenns 27,744 | ... 227.410 27,744 11,224 16,520 16,520 04/06/2020.
369550 10 8 | GENERAL DYNAMICS ORD.....iiverrmirerimeirmmseresmensssesssssesssssssssssssesssssesssssssssssssssssnsensss | seeeesns 211.000 31,401 | ..... 148.820 31,401 28,209 696 3,192 3,192 04/06/2020.
369604 10 3 | GENERAL ELECTRIC ORD 82,728 55,382 77 153 27,346 27,346 04/06/2020.
370334 10 4 |GENERAL MILLS ORD 28,165 27,638 714 527 527 04/06/2020.
37045V 10 0 | GENERAL MOTORS ORD. 49,218 42,799 449 5,957 5,957 09/27/2019.
372460 10 5 | GENUINE PARTS ORD 17,776 11,877 140 280 5,899 5,899 04/06/2020.
37247D 10 6 | GENWORTH FINANCIAL CL A ORD 17,044 15,917 1,127 1,127 10/19/2020.
375558 10 3 | GILEAD SCIENCES ORD . 70,902 91,584 2,743 (18,716) (18,716) 05/15/2020.
376536 10 8 | GLADSTONE COMMERCIAL REIT ORD......cvvveuureemmmreeimermienessisnressssnesseessssesssssnensses. | sevveees 838.000 A 15,084 11,036 944 4,048 4,048 04/06/2020.
37940X 10 2 | GLOBAL PAYMENTS ORD.......cvvummreemmressmeerisssessssmssessssesesssssssssssessssssssssssssssssessssssesssnns | sossees B [ 130.000 | covoovvvrerreenenns 28,005 | ..... 215.420 28,005 20,868 62 7,136 7,136 12/09/2020.
380237 10 7 | GODADDY CL A ORD......cmmireummeeermeressnesessssesesssessssssssssesssssssesssssessssssssssssssssssesssssessss | snesesns 254.000 21,069 82.950 21,069 14,940 6,129 6,129 04/06/2020.
38141G 10 4 | GOLDMAN SACHS GROUP ORD......couuumriimmeesmeeessenessssssesesssessssssssssssssssssssssssssssssses | sonseees 279.000 73,575 | ..... 263.710 73,575 44,146 1,046 29,429 29,429 04/06/2020.
384802 10 4 | WW GRAINGER ORD......cocorriirmiimiemrreimeresiessessessssssssesssessssesssssesssssssssssssesssssssssnes | sevveees 55.000 22,459 | ..... 408.340 22,459 15,923 318 4,069 4,069 02/07/2020.
389830 30 0 | GREAT AJAX ORD.....oriirmirimmseessmeessssessissesssssesessssessssessssssssssssssessssssssssssssssssssssssssssses | onneees 2,301.000 24,068 | ... 10.460 24,068 12,563 1,174 11,505 11,505 04/06/2020.
40412C 10 1 [HCA HEALTHCARE ORD.......ocmmrruvmmriimeresssenesssessssnssssssssesesssesssssssssssssssssesssssessssssss | onseees 1192000 | .ooovverirrennn. 31,576 | o 164.460 31,576 17,967 51 13,609 13,609 04/06/2020.
40434L 10 5 [ HP ORD.ccooeiiiiciiiieeisee sttt | creeenns .1,073.000 | ... .26,385 | ....... 24.590 26,385 16,095 208 378 10,290 10,290 04/06/2020.
405024 10 0 |HAEMONETICS ORD.......ovruiriuierieerieresesisesssssssssessesessssssssssssssssesssssssssssssssssssssssesssesssnes | seoneres OO R 105.000 | ..ovorevererrrirens 12,469 | ..... 118.750 12,469 10,735 1,734 1,734 04/06/2020.
406216 10 1 | HALLIBURTON ORD..........smtruummmmermmeresmmesssmsesesssensssesssssessssssssssssssessssssssssesssssnssssssensss | seseeses I [ 1,449.000 | ..oovvvrrerrerrnn 27,386 | ....... 18.900 27,386 11,462 196 15,925 15,925 04/06/2020.
40637H 10 9 |HALOZYME THERAPEUTICS ORD......cevverrrrermrresmreesmsenssseessssesssssssssssssessssssssssnsssssens | onseees 636.000 27,164 | ....... 42.710 27,164 10,977 16,186 16,186 04/06/2020.
410345 10 2 | HANESBRANDS ORD.....coivuuuuriimmeeesmeeesssessisssssesssesesssssssssssssssssssssssessssssssssesssssssssssnas | sneeesns I [ 1,731.000 | ovvvvvrrcrrirn 25238 | ....... 14.580 25,238 33,425 1,039 (467) (467) 05/15/2019.
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD........c.cosvvurmrnrerrerenissnisssnesessssssssssssnes | onseres 596.000 29,192 | ....... 48.980 29,192 27,991 194 760 (7,027) (7,027) 09/24/2018.
42222N 10 3 | HEALTHSTREAM ORD.......comviruuimirimmeressmenesieessssessssssesessssssssssssssesssssssssssnssssssesssssnnes | onseees IO (P 433.000 9,457 10,933 (1,477) (1,477) 04/06/2020.
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD......ccmmrverrerrmmmeresmenesnesesssessssssssssssenssssens | onseees B [ 471.000 12,971 11,384 299 1,587 1,587 04/06/2020.
42250P 10 3 |HEALTHPEAK PROPERTIES ORD 509.000 15,387 11,768 565 3,619 3,619 04/06/2020.
42365Q 10 3 |HEMISPHERE MEDIA GROUP CL A ORD.......ovvirrirerierinensssesssesesssessssssssssssssssesssnns | vennse | oee | veevenne 12,898 10,807 2,092 2,092 04/06/2020.
427866 10 8 |HERSHEY FOODS ORD 25,134 23,407 393 1,728 1,728 04/06/2020.
42809H 10 7 |HESSORD 39,804 44,987 754 (10,571) (10,571) 07/29/2019.
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD 17,609 14,607 178 357 3,002 3,002 04/06/2020.
431475 10 2 | HILL ROM HOLDINGS ORD......cvvuumreermerismsiessseeesneessssesssssssssssssessssssssssssssssssssssssssssssss. | aeeeenns . 9,601 10,682 65 (1,081) (1,081) 04/06/2020.
436440 10 1 |HOLOGIC ORD......coomrermrerrirnieesisesesisessssssssssssesssssssssssssssssssssesssesssessssssssssssesssesss. | seoneres B I 400.000 X 29,132 14,344 14,788 14,788 04/06/2020.
437076 10 2 | HOME DEPOT ORD.....covuumreummeresmmeressnssssssssssssessssssssssessssssssssssssesssssssssssssssssssssssssessss | soeeesns 859.000 228,168 | ..... 265.620 228,168 164,123 3,992 61,469 61,469 04/06/2020. | ......corvvvvvrnnee
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438516 10 6 | HONEYWELL INTERNATIONAL ORD........ecvvermrrimmireemmienessessssssssssssesssssessssssssssssssesans | seeeeens B [ 615.000 | .coovoovrerrns 130,811 | ..... 212.700 130,811 70,282 2,126 27,031 27,031 04/06/2020. | ....cooorevvvrnnne
440452 10 0 |HORMEL FOODS ORD......oireumerermmrresmmeresssesessssesssssessssssssssssssssssessssssssssnssssssssssssssessss | sseeesns 291.000 13,564 | ....... 46.610 13,564 14,128 203 (565) (565) 04/06/2020. | ....ooovrrrrnnne
443510 60 7 [HUBBELL ORD......c.covvevieiieiicisiscissississ s ssesssesss s ssssss s ssssssssssssssssesssessssssenssns | oessnes 96.000 15,042 | ..... 156.690 15,042 11,123 269 3,920 3,920 04/06/2020.
444859 10 2 [ HUMANA ORD......omiriiiireimeniisesiissssssssesssesssssessssssesssssssessssessssssssssssessssssesssssessssseess | sevveees B [ 248.000 | ..coooovvrrirrs 101,747 | ..... 410.270 101,747 67,416 155 665 10,850 10,850 09/27/2019.
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD.........ocomrrremmreemmressmersssneessssesesssenessssssssnes | seeeeens 392.000 66,828 | ..... 170.480 66,828 91,592 1,658 (31,517) (31,517) 07/29/2019.
4489IN 10 9 [IAC INTERACTIVE ORD.....osiirerrmrrermeiemmeeeisssesssessssssssssssessssssssssssessssesssssssssssssessssssnss | onseees 82.000 15,527 | ..... 189.350 15,527 4,770 10,757 10,757 04/06/2020.
44930G 10 7 |ICU MEDICAL ORD.....oiiveumrrermeiesmesiesssesesasesssssesssssssssssessssssesssssss st sssssssssssssssssssnss | ssesenns 50.000 10,725 10,725 10,351 374 374 04/06/2020.
451107 10 6 |IDACORP ORD.......comiireermireiimeimimniressseressesssssses s sessssssssesssssesssssssssssssssssssssssssesssesnns | seeveees B [ 121.000 | oo 11,620 11,620 11,247 248 373 373 04/06/2020.
45167R 10 4 [IDEX ORD...ooureirmreiimecrissessessseessssessssseesssssssssssessssssessssssssssssssssssssssssssssssessssssssssssssnsses | onneees 75.000 14,940 14,940 10,797 113 4,143 4,143 04/06/2020.
452308 10 9 |ILLINOIS TOOL ORD......cccoummrermmresmmeensssesesssenssssssssssssssssessssssesssssssssssssssssssssssssenssssess. | sseeesns 240.000 48,931 48,931 36,250 274 530 12,682 12,682 04/06/2020.
452327 10 9 |ILLUMINA ORD ..53,280 53,280 40,033 13,247 13,247 04/06/2020.
45337C 10 2 |INCYTE ORD .15,743 15,743 15,405 338 338 04/06/2020.
453838 60 9 |INDEPENDENT BANK ORD.........covuimmrirmmmeeeseeesssesssssnesssssseesssesesssesssssessssssessssssnsssness | seeeeees 876.000 16,180 16,180 11,020 526 5,160 5,160 04/06/2020.
45687V 10 6 |INGERSOLL RAND ORD......covvermreermmerimmeeismseessseesssessssssesssssesssssessssssssssssssssssessssnesss | conseees 2.000 91 91 43 48 48 11/22/2017.
45784P 10 1 |INSULET ORD 81.000 20,706 . 20,706 13,924 6,782 6,782 04/06/2020.
458140 10 0 |INTEL ORD.....ovivvierrirrinenissesnsesesisesssssssssssssssesssssssssssssessssssssssssssssssssssssssssssssssssssssses | seneres B [ 3,632.000 | covvvreiirine 180,946 | ....... 49.820 180,946 212,218 3,596 (31,272) (31,272) 04/06/2020.
458334 10 9 |INTER PARFUMS ORD.......commriiiumrieimmeresiisessnsssiesesesssessssesssssessssssssssssessssssssssesssssnns | sevveees 283.000 17,119 | ... 60.490 17,119 16,049 1,070 1,070 12/09/2020.
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.........coovuumrrmimernimeresmsenssssessssessssssesssssssssssens | sovsees [ (P 1,117.000 | .cvveererriinnne 128,779 | ..... 115.290 128,779 23,134 1,340 25,401 25,401 07/29/2019.
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD......cooouurrirmeresmnerismesressessesssesssssssessnes | seeeeens B [P 837.000 | .covvorrrirns 105,362 | ..... 125.880 105,362 96,104 4,093 9,257 9,257 04/06/2020.
459506 10 1 | INTERNATIONAL FLAVORS & FRAGRANS ORD..........cooveureemmerssmeseisnsssesssesessssssessnes | seevenns 201.000 21,877 | ..... 108.840 21,877 26,487 155 456 (4,610) (4,610) 03/04/2020.
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD.......ccocmerimimmrieammeresmseessesssiesssssssenssenns | sevveens B [ 761.000 | .oovvovreirnnns 17,899 | ....... 23.520 17,899 11,430 582 6,469 6,469 04/06/2020.
46116X 10 1 |INTRA CELLULAR THERAPIES ORD.......cocouurmermrnesmeesssmesessseessesssssesssssssssssssesssseses | onseees 624.000 19,843 | ...... 31.800 19,843 13,784 6,059 6,059 05/15/2020.
461202 10 3 [ INTUIT ORD..coouiieinieiseeeeseeesssesesssesssssessss st sssssss s ssssesss s sssssessssssnsssnsss | snesenns 201.000 76,350 | ..... 379.850 76,350 48,264 332 28,086 28,086 04/06/2020.
46120E 60 2 |INTUITIVE SURGICAL ORD.......ccovuurmrrimmmrremmmeeesssesesssssesssesessssesssssssssssesssssssessssssssssssses | onseees B [P 117.000 | oo 95,718 | ..... 818.100 95,718 58,528 37,190 37,190 04/06/2020.
46187W 10 7 [INVITATION HOMES ORD.......covvvirmrriirmnsiisesissesesssssessssssssssssssssssssssssssssssssssssssssssssssss | onseees 533.000 15,830 | ....... 29.700 15,830 11,433 240 4,397 4,397 04/06/2020.
462222 10 0 |IONIS PHARMACEUTICALS ORD.........ccovutmmrmimmmrimimnenesmesesssessssssesssssssessssssesssesssssessesnns | seeeeees 213.000 12,043 56.540 12,043 10,961 1,082 1,082 04/06/2020.
46266C 10 5 |[IQVIA HOLDINGS ORD......cvrvuumerermmeeesimerssssessissesesssesssssessssssssssssssesssssesssssssssssssssssssesssss | onseees 219.000 39,225 | ..... 179.110 39,225 25,654 13,571 13,571 04/06/2020.
46625H 10 0 [ JPMORGAN CHASE ORD........cosiiriummiiimeeesmnesesisssesssesssssesesssesssssssssssssssssesssssesssseness | onseees 2,676.000 340,039 | ..... 127.070 340,039 218,610 6,081 67,684 67,684 04/06/2020.
469814 10 7 | JACOBS ENGINEERING GROUP ORD........covvirimrirrernrisesmsssissessenssesssssssssssssssssenns | seonenes B I 131.000 | .o 14,274 | ... 108.960 14,274 10,928 75 3,346 3,346 04/06/2020.
478160 10 4 | JOHNSON & JOHNSON ORD......covuummrrvmmmreesmressmesesssesssssseesssssesssesssssessssssssssssssssnness | seeeeees 2,310.000 363,548 | ..... 157.380 363,548 312,495 7,449 37,831 37,831 04/06/2020.
48203R 10 4 |JUNIPER NETWORKS ORD 564.000 12,696 22.510 12,696 12,036 338 660 660 04/06/2020.
482480 10 0 |KLAORD 81.000 20,972 20,972 12,029 215 8,943 8,943 04/06/2020.
48251W 10 4 |KKR AND CO ORD 388.000 15,710 15,710 13,537 105 2,173 2,173 07/10/2020.
483548 10 3 | KAMAN ORD 292.000 16,682 16,682 11,163 58 17 5,519 5519 04/06/2020.
487836 10 8 |KELLOGG ORD 202.000 12,570 12,570 13,161 461 (591) (591) 02/28/2020.
493267 10 8 |KEYCORP ORD v | e 1,139.000 | ..ovvvverrcrrires 18,691 18,691 13,324 843 (4,362) (4,362) 07/29/2019.
49338L 10 3 | KEYSIGHT TECHNOLOGIES ORD.........coourivimmeeimeessseessssssssessssssssssessssssssssssssssssns. | aseeenns B [P 175.000 | coooonrverriienns 23,116 23,116 15,878 7,238 7,238 04/06/2020.
494368 10 3 |KIMBERLY CLARK ORD........cceouuierieiiniisiesiesissssessessessessssssssssssssssssssssssssssssesssessssssenss | onsenes 298.000 40,179 | ..... 134.830 40,179 36,598 319 1,264 (811) (811) 09/27/2019.
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49456B 10 1 | KINDER MORGAN CL P ORD........cocmrrvimmrrimmeresmmenessesssssssssssssessssssssssssssssssssssssessssssess | onseees B [ 1,232.000 | ..ovvvverrerrirs 16,841 16,841 17,236 970 (394) (394) 04/06/2020. | ....cooorevvvrnnne
497266 10 6 | KIRBY ORD.....coniiriereiisisesiissesessesesssesesssessssssessssssesssssssssssssssssssessssssssssssssssssssssssssesssss. | aneeesns 255.000 13,217 13,217 11,582 1,635 1,635 04/06/2020. | ....ooovrrrrnnne
500754 10 6 |KRAFTHEINZ ORD.......ccocoiiuiiriiieiisiesiesise s ssesssssssssssssssssssssssssssssssesssessssssessssssssssns | ossenes 574.000 19,895 19,895 14,872 689 5,023 5,023 04/06/2020.
501044 10 1 [ KROGER ORD.......osiriiiiriimrreiiesiiiessiisesesssssssessssssesssssssessssssssssesssssessssssessssesssssnss | sevveees IO 763.000 | .covvoeerrirnnnen 24,233 24,233 24,897 397 (664) (664) 04/06/2020.
501797 10 4 |LBRANDS ORD......costreurrerrmernsiessisseeesssessssssssssessssssessssssesssssssssssssssssssssssssssssssssssssnnss | seeeeses B [ 1,150.000 | ..oovverrmrrrrrnne 42,769 42,769 12,489 30,280 30,280 05/15/2020.
502431 10 9 |L3HARRIS TECHNOLOGIES ORD..........cosvrveumreemmresseressessissssssssessssssesssssssssessssssssasessss | seeeesns 214.000 40,450 40,450 39,376 546 1,074 1,074 04/06/2020.
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD.......cccmmerermerermneessesesmseeessssesessnnes | onneees OO O 444.000 | .coovoerrriins 90,376 90,376 62,783 15,265 15,265 07/29/2019.
511637 10 0 | LAKELAND BANCORP ORD.......cocovuuuririmreismreesmesiissesssssseesssesssssesssssessssssessssssnsssness | soveeees B [ 1,045.000 | ..covverrcrrirr 13,272 13,272 11,077 392 2,195 2,195 04/06/2020.
513272 10 4 |LAMB WESTON HOLDINGS ORD.........ccovurmmrrimmmrrmmmeeesmsesssessssssssssssessssssssssssssssssssssnns | seeeeens 206.000 16,220 16,220 10,675 142 5,546 5,546 04/06/2020.
515098 10 1 |LANDSTAR SYSTEM ORD........ccommrruuueremmereesmesnssiessssssessssssssssssssssssssssssssessssssessssssssssnss | seeeesns B [ 155.000 | cvvoovvrverrenenns 20,872 20,872 17,623 432 3,222 3,222 11/25/2019.
517834 10 7 |LAS VEGAS SANDS ORD........ccmmmriummirimmeresseeessssessssssssssssssssessssessssssssssssssessssssesssnsss | sneeenns 368.000 21,933 21,933 14,978 6,955 6,955 04/06/2020.
518439 10 4 |ESTEE LAUDER CL A ORD 46,583 28,088 177 18,496 18,496 04/06/2020.
525327 10 2 |LEIDOS HOLDINGS ORD.....cocirviurrrrimmeresmmreessessssssssssssessssssssssesssssssssssssessssssssssesssssns | seeeeees . 16,399 14,803 159 1,596 1,596 04/06/2020.
526107 10 7 |LENNOX INTERNATIONAL ORD 16,438 16,438 10,705 46 92 5,733 5,733 04/06/2020.
530307 30 5 |LIBERTY BROADBAND SRS C ORD. ..20,746 20,746 14,956 5,790 5,790 04/06/2020.
531229 70 6 |LIBERTY MEDIA LIBERTY BRVS SRS A ORD......c..covvurmrererirrierinsesssesesisessssssesssnssnens | sonsenes 689.000 17,135 17,135 12,202 4,933 4,933 04/06/2020.
531229 88 8 |LIBERTY MEDIA LIBERTY BRVS SRS C ORD......cocommervurmrriareesnemesiesssssessisssssssneness | seveeens 629.000 15,650 15,650 10,963 4,686 4,686 04/06/2020.
532457 10 8 | ELILILLY ORD...ooirerrmreiirerrismeresseessseesssssessssssssssssssssesssssssssssssssssssssssssssssssssessssssesssns. | seseesns B [ 739.000 | .covvoerrerrns 124,773 124,773 104,650 1,641 20,123 20,123 04/06/2020.
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD..........csvreummmrerrmeressnersessesesssenessssssssssssssssesessasensss | seeeenns 290.000 33,713 33,713 24,136 148 568 5,661 5,661 11/25/2019.
538034 10 9 |LIVE NATION ENTERTAINMENT ORD......covuurrriirmcerirmmeeesneeessessssssssssasesssssessssesssssnnns | seevenns 308.000 22,632 22,632 10,629 12,003 12,003 04/06/2020.
539830 10 9 |LOCKHEED MARTIN ORD.......ocimiriuimmririmmrnesmmrnessesssienssssssessssesssssessssssssssssessssesssssess | sevveees 221.000 78,451 78,451 68,328 1,964 (5,802) (5,802) 04/06/2020.
540424 10 8 |LOEWS ORD....oivuuuureemmieressmerssssessissessssssessssssssssesssssssessssssesssssssssssssssssssessssssssssssssssnnss | seeeesns B [ 486.000 | ..oovoeerrernnien 21,880 21,880 19,399 102 1,608 1,608 04/06/2020.
548661 10 7 |LOWE'S COMPANIES ORD......covveumuerermmerrimeeriseeessseessssessssssesssssessssssssssssssssssssssasssssss | sseeesns coe [ e 666.000 | ...oooovvrrernnne 106,900 106,900 42,525 1,399 32,749 32,749 04/06/2020.
550021 10 9 |LULULEMON ATHLETICA ORD.....ostrvermrriermeienmneeisesessmsesssssssssssessssssessssssssssssssssssssssss. | aneeenns C 86.000 29,931 29,931 16,766 13,165 13,165 04/06/2020.
552953 10 1 |MGM RESORTS INTERNATIONAL ORD........coccsvvmivmrirniesiesiesssesssessessssssssssssssssssssssnssns | onsees 977.000 30,785 30,785 12,613 7 18,172 18,172 04/06/2020.
55354G 10 0 [ MSCIORD......cvuuuivermmrressessiesssssssseesssesssssessssseesssssesss st sssesssssssssesss e ssssssessssesssssns. | nneres 58.000 25,899 25,899 17,544 130 8,354 8,354 04/06/2020.
554225 10 2 | MACATAWA BANK ORD.......civerrrrirmeremmseeesssssssesssssessssssesssssssssssssssssssssssessssssssssnnss | seeeenns B [ 1,551.000 12,982 8.370 12,982 10,655 372 2,327 2,327 04/06/2020.
558257 10 3 | MADISON SQUARE GARDEN SPORT CL A ORD.......ccnmmrvurmrrimmeresmseeesnssnesssssessesesns | aeevenns 50.000 9,205 | ..... 184.100 9,205 7,665 1,540 1,540 04/06/2020.
558267 10 2 |MADISON SQUARE GARDEN ENTER CL A ORD.......cccommrrmmrirrirerierinessssesssesesisenes | wennenes 50.000 5252 | ... 105.040 5,252 3,015 2,237 2,237 04/06/2020.
56585A 10 2 | MARATHON PETROLEUM ORD.......covuumrrimmreemmmcressessisnesssssesessssssssessssssessssessessssesnss | sossees 629.000 26,015 | ....... 41.360 26,015 14,524 1,094 11,492 11,492 04/06/2020.
57060D 10 8 |MARKETAXESS HOLDINGS ORD 31.000 17,687 | ..... 570.560 17,687 12,370 56 5,317 5,317 04/06/2020.
571748 10 2 |MARSH & MCLENNAN ORD 182.000 | ..ovverrereennnnn 21,294 | .o 117.000 21,294 15,402 266 3,465 3,465 03/20/2020.
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD 247.000 | ..cooovireernnn 32,584 | ..o 131.920 32,584 17,436 15,149 15,149 04/06/2020.
574795 10 0 [ MASIMO ORD.......conmviriiriirreicreiiessisensisssessssensssnessissessssssssesssessssessssssessssnsessnens | soenvene | o | corveerneersn83.0000 [ vovvivviriiinnennn. 16,908 | ... 268.380 16,908 11,663 5,245 5,245 04/06/2020.
57636Q 10 4 |MASTERCARD CL A ORD......c.ccommurrurmerrimmereinsennsnesnissessssssesssssssssssssssssssssssssssssssssssness | cvnneees | eve | vnneenneene ] 16.000 | oviiviiriennnnnn 276,985 | oo 356.940 276,985 203,892 946 69,408 69,408 04/06/2020.
57667L 10 7 | MATCH GROUP ORD......cccormrrermerrimneremneeesssesssssssssssssssssessssssssssessssssssssssssssssssssnnns | sneseens | | sveeeernnens176.000 | soviivireiiinnnnnn 26,609 | ..o 151.190 26,609 10,134 16,475 16,475 04/06/2020.
57778K 10 5 | MAXAR TECHNOLOGIES ORD.........cosrveumrermeeesinesissnesisssesesssessssssssssssessssssssssssssssnesss | sosses 891.000 34,384 | ....... 38.590 34,384 27,701 9 6,683 6,683 10/19/2020.
579780 20 6 |MCCORMICK ORD.......covvuummirirrirrissnsiissaesisssesssssssssssssssssssssssssssssssssssssssssssssssssssssssnnss | anevesns 204.000 19,502 | ....... 95.600 19,502 15,505 69 190 3,997 3,997 04/06/2020.
580135 10 1 [ MCDONALD'S ORD......coruuurremmmierssmmsrsssessssssesssssssssssesssssesssssssssssssssssssssssssssssssssssssssesss | soeeesns B [ 650.000 | ...oooomrerrns 139,477 | ..... 214.580 139,477 115,076 2,464 24,401 24,401 04/06/2020. | ......corvvvvvrnnee
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58155Q 10 3 [ MCKESSON ORD.......cuormreermmrmimmrrismieressmessssessissessssssssssssssssssssssssssessssssssssssssssssssssnns | conseees [N [ 122.000 | coeoorcvrerreenenns 21,218 | ..... 173.920 21,218 16,494 51 101 4,724 4,724 04/06/2020. | ....cooorevvvrnnne
58463 30 4 |MEDICAL PROPERTIES REIT ORD......cosvieuurermeeesmerisieesessssssssssessssssessssesssssssessssssesssss | onseees B [P 718.000 | oovveveereireeens 15,645 | ....... 21.790 15,645 11,488 194 388 4,157 4,157 04/06/2020. | ....ooovrrrrnnne
587376 10 4 |MERCANTILE BANK ORD.......c.covveiieiieiierisecrsississssssssssssss s sssesssssssssssssssssssssssssssnsssns | onsees 541.000 14,699 | ....... 27.170 14,699 11,366 454 3,333 3,333 04/06/2020.
58933Y 10 5 |MERCK & CO ORD.......ccirieireriimmriiiimresnssessessssssssssssessssesssssesssssesssssssssssesssssssessssnes | sovsenes IO (PO 2,247,000 | ..ooovvrrieneens 183,805 | ....... 81.800 183,805 180,457 1,461 2,741 3,348 3,348 04/06/2020.
59156R 10 8 [ METLIFE ORD.......ooiiviumeeemmreeisesrissesssssssesssessssesssssessssssssssssssssssessssssessssssssssnsssssssnees | onseees B [ 1,333.000 | .coovvrrrrrinnns 62,584 | ....... 46.950 62,584 60,425 2,426 (5,359) (5,359) 09/27/2019.
592688 10 5 |METTLER TOLEDO ORD.......oocoirermmreemmeeessesesseesesasssssssesssssssssssssssssesssssssessssssssssnnss | seeeesns 23.000 26,213 | ..1,139.680 26,213 16,160 10,053 10,053 04/06/2020.
594918 10 4 |MICROSOFT ORD......cccomtririeriieiiesesisessiessssssssessessssssssssssssssesssessssesssssssssssesssenns. | sooneres I [ 6,524.000 | ..oovvrerrnnn 1,451,068 | ... 222.420 1,451,068 964,277 10,888 380,582 380,582 05/15/2020.
595112 10 3 | MICRON TECHNOLOGY ORD.......coucvuermrriermriiimmrrismnerssssessissessssssesssssssssessssssssesnesssss. | seveeees 896.000 67,361 67,361 40,313 24,033 24,033 04/06/2020.
595220 10 3 | MID AMERICA APT COMMUNITI REIT ORD.....cvvvvvummirermenesseerssseesssmseessesssssesssssesssses | oneeees B [ 121.000 | coeoorrrerreenenns 15,329 15,329 12,739 363 2,591 2,591 04/06/2020.
597742 10 5 | MIDLAND STATES ORD......cccoouimermrresmerismsesesssenssssessssessssssssssssssesssssssssssssssssssssssessss | seeeesns 662.000 11,830 11,830 11,261 531 569 569 04/06/2020.
60468T 10 5 | MIRATI THERAPEUTICS ORD 66.000 14,496 14,496 15,114 (618) (618) 11/13/2020.
60770K 10 7 | MODERNA ORD 297.000 31,028 31,028 10,288 20,740 20,740 04/06/2020.
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD........coommrvemmreemmermismessisnensssssessseessssesssssnsesssns. | seveeees I [ 1,294.000 | ..ovvvvrrerrerrs 75,660 75,660 60,819 408 1,342 6,376 6,376 03/19/2020.
60937P 10 6 |MONGODB CL A ORD 62.000 22,260 22,260 12,169 10,091 10,091 05/15/2020.
61174X 10 9 |MONSTER BEVERAGE ORD 338.000 31,258 31,258 20,328 10,930 10,930 04/06/2020.
615369 10 5 [ MOODYS ORD.......ccomiriirmrriimesissnsiessessssssssssessssssesssssssesssssssssssessssssssssssssssssssssssensssssns | anvsesns v | e 129.000 | .ooovevvvvrrrienns 37,441 37,441 29,562 217 7,879 7,879 04/06/2020.
617446 44 8 | MORGAN STANLEY ORD......cocommiriuummriimmireismimsssessissesssssseesssssssssesssssessssssssssssssssness | sovveees B [ 1,012.000 | ..ovevverrerrirnnnd 69,352 69,352 36,936 1,162 15,207 15,207 12/09/2020.
620076 30 7 |MOTOROLA SOLUTIONS ORD.....ccvermreermmrrismsrrssmssessssesesssesssssessssssssssssssssssssssssessssnns | seeeeens 95.000 16,156 16,156 12,262 67 122 3,804 3,804 05/15/2020.
629377 50 8 | NRG ENERGY ORD......coouuirirmerismeresiesesssesesssessssssssssssssssssessssssessssssssssssssssssesssssessss | snesesns 394.000 14,795 14,795 10,733 355 4,062 4,062 04/06/2020.
62944T 10 5 [ NVR ORD...cioiiiiiiiiieeiiseeess st ess st ss s sensssenns | aneeenns 11.000 44,878 44,878 27,770 2,986 2,986 12/26/2018.
635017 10 6 | NATIONAL BEVERAGE ORD..........coservetmmriiimriiinisessssssesssssessssssesssssesssssesssssessssssensss. | seveeees B [ 409.000 | ..covvorrrirrnnns 34,724 34,724 19,773 2,454 13,857 13,857 11/26/2019.
636518 10 2 | NATIONAL INSTRUMENTS ORD........covvummreerrernismerismsesssmesssssessssssssssssssssssssesssssssssses | seeeeens 313.000 13,753 13,753 10,971 244 2,783 2,783 04/06/2020.
637071 10 1 [ NOV ORD...oouurierretieeessseseissesesssesesseesss s sss s ssisssnsnns. | snesenns B [ 1,462.000 | ..oovvvrrerrirnnne 20,073 20,073 30,382 73 (16,550) (16,550) 07/29/2019.
641100 10 4 [NETAPP ORD.....ciiiiuiimirimneiemeeessssessssessssssses s ssssss st ssssssessssssssssssssssssessssssssssssasssssss | onneees 277.000 18,348 18,348 10,969 266 7,379 7,379 04/06/2020.
64110L 10 6 [NETFLIX ORD....oooieeiecieiiiessiesiesee st ssssssssssss s sssses s st st sssssssssssssanses. | oesenes 385.000 208,181 208,181 144,866 63,250 63,250 04/06/2020.
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD.........ccooureemmcresimenrismsessismseessesesssessssssesssssssesssenes | conseees B [P 151.000 | coeoovvvrerrnrenns 14,473 14,473 13,774 699 699 04/06/2020.
651639 10 6 | NEWMONT ORD.....oriummerermmermssmerssssesesssesssssessssessssssssssssssessssssssssssssssssessssssessssssssssnnes | seeeesns 874.000 52,344 52,344 43,796 787 8,548 8,548 04/06/2020.
65339F 10 1 | NEXTERA ENERGY ORD.......comsirermritieieimesismsessssse st sssssssssssssssssssssssssssssssssssssssessss | aneeenns IO [P 1,136.000 | ..ovvevrrrrirnnn 87,642 87,642 36,046 1,460 20,200 20,200 05/15/2020.
654106 10 3 | NIKE CL B ORD......oviiriiiiirrireiiessessssssssssssssessssssssssssssssssessssssssssssssssessssssssssssanes | seeeres B I 928.000 | ..oovvevrecriinne 131,284 | ... 141470 131,284 78,637 710 52,748 52,748 04/06/2020.
655663 10 2 | NORDSON ORD......ciivuirmreirmeirimmeeessmeresseesssssessssssesssssessssesssssesssssssssssssssssssssssnesssasnns | seeseees 81.000 16,277 | ..... 200.950 16,277 11,315 32 62 4,962 4,962 04/06/2020.
655844 10 8 | NORFOLK SOUTHERN ORD. B [ 126.000 | .oooovnrverrenenns 29,939 | ..... 237.610 29,939 19,499 355 10,440 10,440 04/06/2020.
665859 10 4 |NORTHERN TRUST ORD 618.000 57,561 93.140 57,561 61,398 433 1,730 (8,096) (8,096) 07/29/2019.
666807 10 2 |NORTHROP GRUMMAN ORD B I 133.000 | oo 40,528 40,528 44,200 579 (3,672) (3,672) 04/06/2020.
668771 10 8 | NORTONLIFELOCK ORD 565.000 11,741 11,741 10,718 212 1,023 1,023 04/06/2020.
670346 10 5 |NUCOR ORD 290.000 15,425 15,425 10,878 17 233 4,547 4,547 04/06/2020.
67059N 10 8 [NUTANIX CL A ORD 291.000 9,274 . 9,274 10,964 (228) (228) 01/23/2020.
B7066G 10 4 [ NVIDIA ORD......cosireemeietinniiisesiisseeesssesesseessssses st sssse st sssssssssnns | eseees 537.000 280,421 | ..... 522.200 280,421 138,325 270 138,298 138,298 04/07/2020.
67103H 10 7 | O'REILLY AUTOMOTIVE ORD.......ccoomivirirrererirerisessssessssssessssssssssssssssesssssssssssssssssnse. | svssnes 56.000 25,344 | ... 452.570 25,344 21,160 801 801 06/21/2019.
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674599 10 5 | OCCIDENTAL PETROLEUM ORD......couureummemeemmeressssmissssesssesssssssssssssssssssesssssesssseess | seeeeens [ (P 1,056.000 | ..oovvvrrnrrirr 18,279 | ....... 17.310 18,279 14,193 1 734 4,087 4,087 04/06/2020. | ....cooorevvvrnnne
679295 10 5 | OKTA CLA ORD....coorrietimiiisesessesesseesesssessisssessssseses s ssssssessssssessssssssssssssssnsesssns. | sneeesns B [P 117.000 | coooorcrvereeeenns 29,748 | ..... 254.260 29,748 14,990 14,758 14,758 04/06/2020. | ....ooovrrrrnnne
681919 10 6 | OMNICOM GROUP ORD.......ccimvirriirirmriseesssisssssssissssssssssessssssssssssessssssssssssssssssssens | sosenes 273.000 17,027 62.370 17,027 14,660 177 355 2,367 2,367 04/06/2020.
682189 10 5 | ON SEMICONDUCTOR ORD.......cvveermiriemireimmirmessmnsessessssesssssssessssesssssesssssssssssssssessnens | seveeees 2,942,000 96,292 | ....... 32.730 96,292 65,080 24,566 24,566 07/29/2019.
682406 10 3 | ONE LIBERTY PROPERTIES REIT ORD.......cceveuurerreresieirisessssenesssessssssssssssssssnenses | seseeens 820.000 16,457 | ....... 20.070 16,457 10,842 369 731 5,616 5,616 11/02/2020.
682680 10 3 | ONEOK ORD.....oivuuureemmseressnesesssessssssesesssesss st ssssssessssssessssss st ssssssessssssessssssssssnnss | snesenns .1,172.000 44,981 | ... 38.380 44,981 78,603 4,383 (43,704) (43,704) 07/29/2019.
68389X 10 5 | ORACLE ORD........ocosmiiiiriiiisiiiesiiissiississes s ssssssesssssssssssssssssssssssns | soseens .1,723.000 111,461 | ....... 64.690 111,461 88,037 1,252 22,376 22,376 05/15/2020.
68571X 10 3 | ORCHID ISLAND CAPITAL ORD.........cosiruermrmirmriinmsressesesssssissssssssesssssesssssessssssessssens | covsenes 3,091.000 16,135 5.220 16,135 13,693 201 989 2,442 2,442 07/10/2020.
68902V 10 7 | OTIS WORLDWIDE ORD.........oervummreemmressmesssssessssmsssssssessssssssssssssssssssssssessssssssssssssssnns | sossees 280.000 18914 | ... 67.550 18,914 15,223 168 3,691 3,691 03/13/2020.
689648 10 3 | OTTER TAIL ORD...coomiiiimiiimeresmeesssessssisessssssesssssessssssssssssssssssessssssessssssssssssssssssesssns. | seeeenns 241.000 10,269 | ....... 42,610 10,269 11,098 268 (829) (829) 04/06/2020.
690742 10 1 | OWENS CORNIING ORD 295.000 22,349 | ...... 75.760 22,349 11,299 142 11,051 11,051 04/06/2020.
69324R 10 4 |PCSB FINANCIAL ORD 12,577 10,383 95 2,193 2,193 04/06/2020.
69331C 10 8 |PG&E ORD . . . 17,195 15,732 1,463 1,463 11/13/2020.
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD 280.000 41,720 | ..... 149.000 41,720 33,710 1,288 (2,976) (2,976) 03/22/2019.
693506 10 7 |PPG INDUSTRIES ORD 128.000 .18,460 | ..... 144.220 18,460 11,089 204 7,372 7,372 04/06/2020.
B9351T 10 6 [PPL ORD.....oiiecieceececiesisis sttt s ssasssannns | seesines 676.000 19,063 | ....... 28.200 19,063 16,170 281 561 2,893 2,893 04/06/2020.
69354M 10 8 | PRAHEALTH SCIENCES ORD..........oomtrvirmrmiieriiieniiinesesesssssessssssessssssessssssssssesssssns | soeveees 7812 125.440 17,812 11,235 6,577 6,577 04/06/2020.
B9370C 10 0 [PTC ORD.....couurerimmserismeesssessssseesissssesssssesss st sssssessssssssss st sssssssssssssssssssssssssssnees | onseees L22487 | ... 119.610 22,487 11,203 11,284 11,284 04/06/2020.
693718 10 8 | PACCAR ORD......oouriemmeeesierissesssssssesessssesssssssssssssssssses st st ssssssessssssssssssssssnnss | snesesns B [P 168.000 14,495 86.280 14,495 10,910 118 161 3,585 3,585 04/06/2020.
695156 10 9 | PACKAGING CORP OF AMERICA ORD.......coovcerermrrerieiisssesesssesesssssssssssssssesesssesess | snevenns 309.000 42,614 | ... 137.910 42,614 24,194 309 976 8,009 8,009 03/15/2019.
697435 10 5 | PALO ALTO NETWORKS ORD.......vtruermrriimriiameeesnsessmessissessssssessssssssssesssssessessnsessss | sevveees SV 124.000 44,068 355.390 44,068 22,668 19,168 19,168 04/06/2020.
69924R 10 8 | PARAMOUNT GROUP REIT ORD.........osurrummmrremmeessmenessessssssssssssesssssesssssesssssssssssssessss | conseees B [ 1,464.000 13,235 9.040 13,235 12,883 102 293 351 351 04/06/2020.
701094 10 4 | PARKER HANNIFIN ORD.......cosiiiumerirmreesieeresmsesessesesssssssssssssssesesssessssssssssssssssssssenas. | sseeeens 220.000 59,930 | ..... 272410 59,930 24,504 774 14,650 14,650 06/14/2016.
704326 10 7 [ PAYCHEX ORD...oouiituiiimeriosneeesiessesisssessssesesssessss st ssssse s sssssesssssssssssesssssensss | anevenns 255.000 23,761 | ... 93.180 23,761 16,649 474 7,112 7,112 04/06/2020.
70432V 10 2 | PAYCOM SOFTWARE ORD.....costuimirimeririsresesesesisesssssssssssssssssessssssssssssssssessssesssssess | roevenne 63.000 28,492 | ..... 452.250 28,492 11,457 17,035 17,035 04/06/2020.
70450Y 10 3 | PAYPAL HOLDINGS ORD.....cvivuuurveumiressmeresssessisssessissssssssesssssessssssesssssssssssnssssssnsssssnne. | sossees I [ 1,053.000 | ..ocvverrrrrennes 246,613 | ..... 234.200 246,613 107,059 139,554 139,554 04/06/2020.
70614W 10 O |PELOTON INTERACTIVE ORD.......oosvivuumreemmeresmmeresiessssssessssssesessssssssssssssssssssssesssssenes | sossees 209.000 31,709 | ..... 151.720 31,709 14,310 17,399 17,399 07/10/2020.
70959W 10 3 | PENSKE AUTOMOTIVE GROUP VTG ORD.......cmseverirrimmmeresneeismseeessessesssssssssssesssseees | sevsnns 265.000 15,738 | ...... 59.390 15,738 15,775 (37) 37) 11/13/2020.
70975L 10 7 [PENUMBRA ORD........coooveiiiiieerircissisiisssessssissssessessssssessssssssssssssssssssssssssssssssesssessssssesssns | onsenes 65.000 11,375 | ... 175.000 11,375 10,604 7" 77 04/06/2020.
709789 10 1 | PEOPLE BANCORP ORD.........csstrermmrreimmrimimnrsssmeesssmesssssesssssssessssesssssessssssssssnsssssnensss | soeeeens 510.000 13,816 | ....... 27.090 13,816 11,108 525 2,708 2,708 04/06/2020.
713448 10 8 | PEPSICO ORD.......oouiveemeresrenissessssssesssssesesssesssssssssssssesssssssssssessssssssssssssssssssssssssssssnss | seeeeses B [ 1,206.000 | ...covvvrrrrrrnnne 178,934 | ..... 148.370 178,934 136,096 1,233 3,815 16,823 16,823 04/06/2020.
71377A 10 3 |PERFORMANCE FOOD GROUP ORD 339.000 16,140 16,174 (34) (34) 12/09/2020.
714046 10 9 | PERKINELMER ORD.....ccoiviiiiriiriineirsriiesisesissssssssssssessssssssssssssssssssssssssssssssssssssssssnns | seosenes B I 145.000 20,808 10,934 30 9,873 9,873 04/06/2020.
717081 10 3 |PFIZER ORD .4,669.000 171,866 153,370 18,496 18,496 04/06/2020.
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD .1,283.000 106,220 115,506 1,540 6,043 (2,951) (2,951) 10/14/2019.
718546 10 4 |PHILLIPS 66 ORD ....423.000 29,585 37,480 1,523 (17,542) (17,542) 07/15/2019.
723484 10 1 | PINNACLE WEST ORD........cmmiriumeresmeeesiesssssssessseesessssesssssssssssssssssssssssessssssssssssssssnns | ssesesns B [P 152.000 . 12,152 11,298 364 854 854 04/06/2020.
72352L 10 6 |PINTEREST CL A ORD......covuiireririrrierisesssisesissssssssssssssessssssssssssssssssssssesssssssssessssssses | seonenes 326.000 21,483 65.900 21,483 20,759 724 724 12/09/2020.
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723787 10 7 | PIONEER NATURAL RESOURCE ORD........coocimimmreemmressmessssssssessesssssesesssssssssssssesnns | seeeeees [N [ 143.000 | coooorrrvrrenenns 16,286 | ..... 113.890 16,286 21,867 79 184 (3,328) (3,328) 12/09/2020. | oo
72919P 20 2 |PLUG POWER ORD......ostiirreermrrisnesiesmessisssessssssssssssssssssssssssssssssssssssssssssssesssssssssssnssss | sossees 653.000 22,143 33.910 22,143 15,300 6,843 6,843 11/113/2020. | oo
736508 84 7 | PORTLAND GENERAL ELECTRIC ORD........coovvrmmrirmrererierineisssesesesesssessssssssesesssenss | seonenes 223.000 9,538 | ....... 42.770 9,538 11,326 91 177 (1,788) (1,788) 04/06/2020.
737446 10 4 | POST HOLDINGS ORD.......ccevverrriiimmriimmreismsssssesssssesssssssessssssssssesssssessssssessssssssssness | seveeees [N 120.000 | oo 12,121 | ... 101.010 12,121 10,604 1,517 1,517 04/06/2020.
74112D 10 1 |PRESTIGE CONSUMER HEALTHCARE ORD.......coconmereurmrrimmerresmeeesseresssesssssssssssssessss | onseees 306.000 10,670 | ....... 34.870 10,670 12,246 (1,576) (1,576) 05/15/2020.
741447 10 8 | T ROWE PRICE GROUP ORD........ooouirimmreeseeessmesessessssssesssssesssssssssssssssssssssssssesssnnss | sneeesns IO 165.000 | coeoovevverneernnns 24,979 | ... 151.390 24,979 16,946 446 8,034 8,034 04/06/2020.
742718 10 9 | PROCTER & GAMBLE ORD.........coovvuuueeimmreeiseeissssisssessssssssssssssssssssssssssssssssssssssssssanss | aseeenns 2,077.000 288,994 | ... 139.140 288,994 231,340 5213 41,587 41,587 04/06/2020.
743315 10 3 | PROGRESSIVE ORD.........oostiveimiriimmriiinsinieesesnsesssessssssessssssessssesssssessssssessssssessssesnss | sevveees IO 136.000 | coooovvrviernrreene 13,448 13,448 10,924 366 3,603 3,603 07/29/2019.
TA340W 10 3 |PROLOGIS REIT.....ccoouuriimmeeemmeeesssessssssssssssessssssssssssssssesssssssesssssssssssssssssssssssssssssssssess | sossen 594,000 59,198 59,198 47,657 1,034 11,541 11,541 04/06/2020.
74368L 20 3 | PROTECTIVE INSURANCE CL B ORD..........streermreermrrismessssssessssesssssessssssssesssssssssesss | seeeenns 814.000 11,160 11,160 10,867 244 293 293 04/06/2020.
744320 10 2 | PRUDENTIAL FINANCIAL ORD.......ooiiuumriemmnreesneeissessessesessssesessessssssssssssessssssensssnnsss | anevenns 224.000 17,488 17,488 11,007 739 6,480 6,480 04/06/2020.
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD . 356.000 20,755 20,755 16,679 523 4,076 4,076 04/06/2020.
74460D 10 9 |PUBLIC STORAGE REIT ORD.........commriiummrremmenesmeenssissssssssssssensssesssssessssssssssssessssnesns | conseees IO (P 131.000 | coeoovcrrirrnrenns 30,252 | ..... 230.930 30,252 26,689 786 3,563 3,563 04/06/2020.
747525 10 3 | QUALCOMM ORD......ossvrrimerrimeresmeressssssisessssssssssessssnssssssssssssssssssesssssssssssssssssseess | sveseens | oo | svreeernseni926.000 | vovvirverrrrnnnnn 141,087 | oo 152.340 141,067 63,552 1,955 71,342 71,342 04/06/2020.
74834L 10 0 | QUEST DIAGNOSTICS ORD.....coveerrerimerrineeinseeesssesssssessnsssesssensssssssssssssssssssssssenes | sveseens | o | eveeernnen 141.000 | i, 16,803 | oo 119.170 16,803 11,095 158 5,708 5,708 04/06/2020.
749685 10 3 |RPMORD 16,431 | ... 90.780 16,431 10,820 199 5611 5,611 04/06/2020.
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD......ccovvuririmereimmrreisesssissssiasenesssessssssssssnssssssseness | coveees IO 709.000 | .oovveeervirrnnns 50,701 | ....... 71.510 50,701 45,703 798 4,997 4,997 12/09/2020.
756109 10 4 |REALTY INCOME REIT ORD.....oivuvrmrrummereimmenesseensssessssssssssssesssssessssssssssssssssssesssness | seeeesns 326.000 20,267 | ....... 62.170 20,267 15,260 76 609 5,007 5,007 04/06/2020.
75886F 10 7 | REGENERON PHARMACEUTICALS ORD........costreemrermmeresiessissesesmsesssssessssssssssasesinns. | seeeenns 78.000 37,683 | ..... 483.110 37,683 39,333 (1,650) (1,650) 04/06/2020.
759509 10 2 | RELIANCE STEEL ORD........coommirerrerereresnenessssesssesesssenesssssesssssssssesessssessssessssssnssssns | snesees | o | eveeeennnsns180.000 | voviiiserivnnnnnn. 15,568 | .o 119.750 15,568 10,962 244 4,606 4,606 04/06/2020.
759916 10 9 | REPLIGEN ORD......coommiiriumriemminesiseesiesssissssssssesessesssssessssssssssssessssssssssesssssssssssnsensss | sevveees voe | e 105.000 | i 20,121 | 191.630 20,121 10,575 9,547 9,547 04/06/2020.
760759 10 0 | REPUBLIC SERVICES ORD......cooutrireiiermimerismeresseessssesssssssessssesssssessssssssssssssssssnsessss | soeeesns 282.000 | ..oovvooerrreeennnn 27,157 | oo 96.300 27,157 20,899 120 234 6,258 6,258 04/06/2020.
761152 10 7 | RESMED ORD......coouirirmmerisieisimsesesssesssseesssssssssssssesessssesss s ssssssssssssessssssesssssssssssssssssnns | snesesns 1153.000 | .o 32,522 | .. 212.560 32,522 24,220 179 8,302 8,302 04/06/2020.
7613IN 10 1 |RETAIL OPPORTUNITY INVEST REIT ORD.......crsirvermrrimmrresseeisssesssssssssssssssssessssssnes | onneees 1,476.000 | ..ooovvrvreenn. 19,764 | e 13.390 19,764 10,937 8,826 8,826 04/06/2020.
76169C 10 0 |REXFORD INDUSTRIAL REALTY REIT ORD.......covoiiurieniierieiesiesiessesssesssssssssssssssssssnns | sveesens 286.000 | ...covcrrernn 14,045 | o 49.110 14,045 10,922 61 123 3123 3123 04/06/2020.
76680R 20 6 |RINGCENTRAL CL A ORD......ccoimirvuermririmeresmenesieessssessssssesesssensssesssssessssssssssssensssssns | onseees 66.000 | ..cooorrrernnnnn25,012 | .. 378.970 25,012 14,725 10,287 10,287 04/06/2020.
773903 10 9 | ROCKWELL AUTOMAT ORD.......ccoomreermmerismmneesmsesssssessssesssssssssssssessssssssssssssssssssssssessss. | sseeenns [N 100.000 | ...ccooevvevrneee.. 25,081 | ... 250.810 25,081 15,741 311 9,340 9,340 04/06/2020.
T7543R 10 2 [ROKU CL A ORD......ooiiimmiiimeresseeesiessssssesssssessssse s ssssssssssssesssssessssesssssssssssssesssss | onneees JIO 127.000 | oo 42,167 | ..... 332.020 42,167 11,365 30,801 30,801 04/06/2020.
776696 10 6 | ROPER TECHNOLOGIES ORD......ovoomrieirriisisiissseissseessesssssssssssssssssssssssssessssssessssssns | anevenns 87.000 37,505 | ..... 431.090 37,505 27,198 134 10,307 10,307 04/06/2020.
778296 10 3 |ROSS STORES ORD.......cvveerrriimrcrrieneresmenesseessssssssissesssssensssssssssnesssssesssssssssnssssns | sveseene | o | cveeeernnens 198,000 | vovvioivrrirnnennn. 16,948 | .o 122.810 16,948 12,031 4,917 4,917 04/06/2020.
780287 10 8 |ROYAL GOLD ORD.......crmeruirmrrinmerrinenesssenssssessisssesssssssssssessssssssssssesssssesssssesssssssssss | sveseens | oo | svreeernnens 188000 | vovvirvereinnnnnn. 14,359 | s 106.360 14,359 12,798 76 1,561 1,561 04/06/2020.
78409V 10 4 | S&P GLOBAL ORD.......covuuerrerrrirssenesssnessssssssesessssesssssssssssssssssesesssessssssssssssssnnesess. | avesinee | ane | evvvvenenn 197,000 | covievviinnenn. 62,787 | e 328.730 62,787 48,864 384 13,924 13,924 04/06/2020.
78410G 10 4 | SBA COMMUNICATIONS CL A REIT ORD 97.000 | ..coovrrerrennnn 27,367 | ... 282.130 217,367 26,914 135 453 453 04/06/2020.
78467 10 0 |SSAND C TECHNOLOGIES HOLDINGS ORD 319.000 | .ovvvrrrernnnnn23,207 | oo 72.750 23,207 14,728 129 8,479 8,479 04/06/2020.
79466L 30 2 | SALESFORCE.COM ORD 775.000 222.530 172,461 116,269 56,112 56,112 04/06/2020.
80283M 10 1 | SANTANDER CONSUMER USA HOLDINGS ORD 904.000 | ..cocooververrenn. 19,906 | ... 22.020 19,906 20,593 (687) (687) 12/09/2020.
803607 10 0 | SAREPTA THERAPEUTICS ORD......evvvuumreirmeeeineeiisessesseesessesssssssssssssssssssssssesssnnss | aneeenns 110.000 | ..cocvvvvrereenn 18,754 | 170.490 18,754 11,118 7,636 7,636 04/06/2020.
806857 10 8 | SCHLUMBERGER ORD........ccocvumiirmrerrirriserissesisessesisssssssssssssssesssssssssssssssssssssesssesssnes | sooseres ,070.000 | .ovvvevverrnnnn 23,358 | ... 21.830 23,358 16,767 134 268 6,591 6,591 04/06/2020.
808513 10 5 | CHARLES SCHWAB ORD.......coovuumreerrersinssssssessssseesssssssssssssssssessssssssssssessssssssssnsessss. | seseeses [V (PO 2,335.000 53.040 123,848 100,711 1,508 17,055 17,055 04/06/2020. | ......corvvvvvrnnee
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810186 10 6 | SCOTTS MIRACLE GRO ORD........cvuermrrirmrrimmseeismeessessssssssssssssssssssssssssssssssssssssssssss. | seeeeens 218.000 43413 | ... 199.140 43,413 22,374 1,613 20,265 20,265 11/25/2019. | oo,
B1181C 10 4 [ SEAGEN ORD.....vevrietimeirisesessseeesssssessssesssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssns | oseees B [P 121.000 | coeoocrvirreienns 21,192 | ..... 175.140 21,192 15,061 6,131 6,131 04/06/2020. | ....ooovrrrrnnne
816851 10 9 | SEMPRA ENERGY ORD.......coocomierimrieiesiesiseiiessessssssesssssssssssssssessssssessesssssssssssssssssssssnss | sesenns | aon | eveerreennn 164,000 | civiiiiiinnnnnn. 20,895 | ..o 127.410 20,895 18,703 17 343 2,193 2,193 04/06/2020.
81762P 10 2 | SERVICENOW ORD........ocomuriirrrirerriienriisersissnesssnessssessssnessssssessssesssssesssssssssnnenss. | cvsinee | oee | corereenees 164,000 | woiveiiiiinennnnn 90,271 | e, 550.430 90,271 44,272 45,999 45,999 04/06/2020.
824348 10 6 | SHERWIN WILLIAMS ORD.........ovvvermmrrirmrrimmeresmsenesssessssssssssssssssssessssssssssessssssssssasesses | seeeesns 59.000 43,360 | ..... 734.910 43,360 28,429 237 14,930 14,930 04/06/2020.
82620P 10 2 | SIERRABANCORP ORD........oomiiimreemmeessiesiisessissssssssesssssssssssssessssssssssssssssssssssssssssssnas | sossenes 673.000 16,098 | ....... 23.920 16,098 10,835 404 5,263 5,263 04/06/2020.
828806 10 9 | SIMON PROP GRP REIT ORD......covuuureummreeimeeesssssisesssssesssssssssssssssssssssssssssssssessssssnss | aneeenns 305.000 26,010 | ....... 85.280 26,010 16,488 397 793 9,522 9,522 04/06/2020.
829688 10 3 | SIRIUS XM HOLDINGS ORD.........coutreemmumeermerriennssimmiressnessssessissesssssssssssesssssnesssssssssnns | covsenes 2,306.000 14,689 6.370 14,689 11,046 95 3,643 3,643 04/06/2020.
82982L 10 3 | SITEONE LANDSCAPE SUPPLY ORD.......coocvvvumerrimeresmenessesssisnessssssessssessssssssssssssens | sveseens | e | cvreeernnens 168,000 | covviriviirnnnn.. 26,650 | ... 158.630 26,650 11,754 11,421 11,421 11/25/2019.
83088M 10 2 | SKYWORKS SOLUTIONS ORD........covuemmurermmeressmesessssssssseeesssessssssssssssssssssesssssesssssess | ssesesns 219722 ... 152.880 19,722 11,584 186 8,137 8,137 04/06/2020.
83088V 10 2 |SLACK TECHNOLOGIES CL A ORD B [P 485.000 | .covvoerrires 20,486 | ....... 42.240 20,486 16,412 4,074 4,074 07/10/2020.
83200N 10 3 | SMARTSHEET CL A ORD 231.000 16,006 69.290 16,006 12,213 3,793 3,793 05/15/2020.
832696 40 5 | JM SMUCKER ORD B [P 112.000 | oo 12,947 | ..... 115.600 12,947 12,901 300 46 46 04/06/2020.
835495 10 2 | SONOCO PRODUCTS ORD. 801.000 47,459 59.250 47,459 49,194 1,378 (1,978) (1,978) 07/29/2019.
842587 10 7 | SOUTHERN ORD 858.000 52,707 | ...... 61.430 52,707 47,533 1,647 5174 5174 04/06/2020.
842873 10 1 | SOUTHERN FIRST BANC ORD.......cosvvririrriiirnrirsnisesssssissssssssssssesssessssssssssssssssenss | sonenes B IO 419.000 14,812 35.350 14,812 10,538 4,274 4,274 04/06/2020.
843395 10 4 | SOUTHERN NATNL BANCORP VIRGINIA ORD..........coevvvuumriemmrmeirmeneiseirinnensssseneseens | sevveees .1,245.000 15,077 ... 12.110 15,077 10,931 374 4,146 4,146 04/06/2020.
844741 10 8 | SOUTHWEST AIRLINES ORD.......vveuuerermmerismerimmsesisssesesssesssssssssssesssssesssssssssssesssssnns | seeeeees ...465.000 | ... 21674 | ....... 46.610 21,674 14,276 7,398 7,398 04/06/2020.
84860W 30 0 |SPIRIT REALTY CAPITAL REIT ORD......ciivermmresmmeerimseeesssesessessessssssssssesesssessssssssssenns | svesnes JIO OO 464.000 | .oovoorereienns 18,653 | ....... 40.200 18,653 11,182 290 580 7,470 7,470 04/06/2020.
848637 10 4 | SPLUNK ORD......couuiiiriiiiririiieiiessesisssissssssssesssesssssssssssssssesssessssssssssssssessseesssssssnnes | soneres B [ 103.000 | cveoovereerreienns 17,499 | ... 169.890 17,499 10,639 2,044 2,044 02/07/2020.
84863T 10 6 | SPOK HOLDINGS ORD.....coovuumrermmrreerrniimmsiiimsessssnsssssessssssessssessessssssssssessssssessssssessss | seeveees 928.000 | .....ccoovrvvrnn.. 10,329 | oo 11.130 10,329 10,078 348 251 251 04/06/2020.
852234 10 3 | SQUARE CL A ORD......covumureummemesseresisesssssssssssessssssssssessssssssssssssessssssssssessssssssssssnsensss | seveesns 270.000 | .....cccocevrrne...58,763 | ..... 217.640 58,763 30,801 27,962 27,962 11/13/2020.
854502 10 1 | STANLEY BLACK AND DECKER ORD........ccoovvuumreemresimereisnsssissssesssssssssssssssssssssssesssns. | seeeenns ..150.000 | ..ooovvivivrnnee.. 26,784 | ... 178.560 26,784 16,004 314 10,781 10,781 04/06/2020.
855244 10 9 | STARBUCKS ORD.......cooivimieirriinriieriiesisesseesisssisssssssssesssessssssssssssssssesssesssssssssssssnens | sooneres .1,024.000 | ..................109,548 | ..... 106.980 109,548 69,417 1,300 40,131 40,131 04/06/2020.
857477 10 3 |STATE STREET ORD.....coiiiiieiierieeiesieiiesessssssssssssssssssssss s ssesssessssssessssssssssssssssnses. | onsenes 289.000 | ..ccoverivereennen21,033 | e 72.780 21,033 16,054 150 301 4,979 4,979 04/06/2020.
85917A 10 0 | STERLING BAN ORD.......cocmmirrermiriemereismeessnesssssesssssssssssssssssessssssesssssessssssesssssesssssness | sossees 3,928.000 | .....ccooeorrr...... 70,625 | ....... 17.980 70,625 86,011 1,100 (12,177) (12,177) 07/29/2019.
860372 10 1 | STEWART INFO SVC ORD......cmirverrmrrimmeresmenssesnsssessssssssssssssessssssssssssssssssssssssensssnsens | ssesesns [N O 439.000 | ..cooovvvrrrrnnnnni21,230 | ..o 48.360 21,230 11,173 395 10,057 10,057 04/06/2020.
860630 10 2 | STIFEL FINANCIAL ORD......civuuuiriemmrresmeeissessessessssssesesssesssssssssssssssssssssssessssssssssnss | aneeenns I [ 1,731.000 | ..ccooorrerrenn87,346 | oo 50.460 87,346 54,650 793 17,356 17,356 07/29/2019.
863667 10 1 [STRYKER ORD.....coiuiieiierieieiesie sttt ssssssssssssssssssssnssnns | oesenes 359.000 87,969 | ..... 245.040 87,969 59,472 226 413 28,497 28,497 04/06/2020.
866082 10 0 | SUMMIT HOTEL PROPERTIES REIT ORD.......cccomirvirrrrmimrriimenesmesssssesssssesssssssenssneens | seeeeees 2,995.000 26,985 9.010 26,985 10,962 16,023 16,023 04/06/2020.
866674 10 4 | SUN COMMUNITIES REIT ORD 97.000 14,739 | ..... 151.950 14,739 11,505 77 153 3,234 3,234 04/06/2020.
871607 10 7 |SYNOPSYS ORD 459.000 118,991 33,272 55,098 55,098 07/29/2019.
871829 10 7 |SYSCO ORD 516.000 38,318 26,780 344 11,538 11,538 11/13/2020.
872540 10 9 |TUXORD 156,111 52,182 526 16,528 16,528 09/27/2019.
872590 10 4 | T MOBILE US ORD 17,126 12,360 4,766 4,766 05/15/2020.
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD 24,727 14,434 10,294 10,294 04/06/2020.
876030 10 7 | TAPESTRY ORD....cssiiiumriermeeisiesisssesesssesessssssssesssssssesssssessssss st ssssssssssssessssssssssnnss | aneeeens . 858.000 26,701 12,629 14,072 14,072 04/07/2020.
87612E 10 6 | TARGET ORD.....oiviirieireiresisesisesissssssssssessssssssssssssssesssss s sssssssessssesssssssssssssnsssse | sossenns B I 436.000 76,967 45,045 881 31,922 31,922 05/15/2020.
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87918A 10 5 | TELADOC HEALTH ORD.......ooirvimmeremmeresssessisssessissseessessssssessssssssssssssssssssssssssssssssssssnns | sossees 87.000 17,397 | ..... 199.960 17,397 13,061 4,335 4,335 04/06/2020. | ....cooorevvvrnnne
879360 10 5 | TELEDYNE TECH ORD.....covoeurrermeresseenisieesesssesisssessssssssssssssssssessssssesssssssssssssssssnsesssns. | sneeesns 46.000 18,031 | ..... 391.980 18,031 14,186 3,845 3,845 04/06/2020. | ....ooovrrrrnnne
879369 10 6 | TELEFLEX ORD......cooviriiieirereriresiiesissssesses s ssssssssssssssssssssssssssssssessssessssssssssssnss | sonenes 48.000 19,755 | ..... 411.570 19,755 15,430 49 4,326 4,326 04/06/2020.
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD.......cccomirrerrriiieirienireesmenesssesssssessesssssssseness | sevveees 622.000 11,551 | ... 18.570 11,551 10,730 317 821 821 04/06/2020.
88025U 10 9 [ 10X GENOMICS CL A ORD......ccvummrermmcrerrmerrisesssssenssssssssssssssssssssssssssssssesssssssssssesssns | coneenee | oon | coneesnennne 109.000 | covoovvrvvrrenenns 15,434 | ..... 141.600 15,434 15,102 332 332 11/13/2020.
88160R 10 1 [ TESLA ORD....coovorrrercerirereissseessssesssesssssssssesssessssssssssssssssssssssssesssssssssssessssssssssssessss | cvnneeee | ave | onneereesne045.000 | ovviviviennnnn 455,157 | 705.670 455,157 66,595 388,562 388,562 04/06/2020.
882508 10 4 | TEXAS INSTRUMENTS ORD......cccmmireermirirmeiesmeeesssesssssessssssssssssesssssssssssssssssssssssssssss. | sneeenns ceerreneennn 124,903 | 164.130 124,903 77,494 2,825 27,269 27,269 02/07/2020.
883203 10 1 | TEXTRON ORD.....civiiuririumrriimmeresieesssssssissesessssssssessssssessssssesssssesssssssssssesssssssesssssessses | sveeesns | e | seevessneens 416.000 | ..coovovrrirrs 20,105 | ....... 48.330 20,105 11,373 8 17 8,732 8,732 04/06/2020.
88339 10 5 | TRADE DESK CL A ORD......oooiivimmreimmeressnsssissessssnesesssessssssssssssssssssssssssssssssssssssssssssns. | onseees 64.000 51,264 | ..... 801.000 51,264 12,163 39,101 39,101 04/06/2020.
883556 10 2 | THERMO FISHER SCIENTIFIC ORD........cooourrremmrenmeresseressessssssesesssessssesssssssssssssenssns | svesenes | e | seeeesseees 356.000 | .ovvoemrrerrns 165,818 | ..... 465.780 165,818 82,446 78 246 53,044 53,044 04/06/2020.
885160 10 1 | THOR INDUSTRIES ORD 68,813 92.990 68,813 46,304 303 1,219 13,838 13,838 11/25/2019.
88579Y 10 1 |BMORD....oiirireeriinssiiseecssseisesssssssssssssssssssssssssssssssssssssssssnssssenssssensssssssssnnnes | sveinne | one | svverernsn 884,000 | tiviiririienennnnn.84,698 | ... 174.790 84,598 68,099 2,134 16,500 16,500 04/06/2020.
88642R 10 9 | TIDEWATER ORD......coomiireummreeimeerismersismenesssesssssesssisssesssssssssssssssssessssssessssssssssnsessssseees | onseres 8.640 14,308 10,814 3,494 3,494 04/06/2020.
886547 10 8 | TIFFANY ORD.....coooimirrerceeerenriieeriseesisssessssesssssssssssssssssssessssssssssssssssssssssssesssnsssssnes | svesenne | o | svreeernnens 118,000 | vivviiveriinnennn. 14,854 | o 131.450 14,854 14,483 197 371 37 04/06/2020.
891092 10 8 |TORO ORD 94.840 15,649 10,809 43 83 4,839 4,839 04/06/2020.
892356 10 6 | TRACTOR SUPPLY ORD.......cccovmmrirmmrierierineriseerinsesesisessssssssssssssssssssssssssssssssssessness. | snnenes | one | overernenns 180,000 | vovvivivririnnnnnn 18,275 | o 140.580 18,275 11,435 150 6,841 6,841 04/06/2020.
892672 10 6 | TRADEWEB MARKETS CL A ORD.......ovivviiiriemreiaresiesniissssisssesssssssssessssssessesnssssss. | seveeees 243.000 | ...occovrrrreennn 15,175 | 62.450 15,175 13,304 39 1,871 1,871 07/10/2020.
89417E 10 9 | TRAVELERS COMPANIES ORD.......cvveumrrimmresmmenessessssssesssssessssesssssssssssssssssssessssssenss | sossees 257.000 | .oovoververnnnnn 36,075 | ... 140.370 36,075 25,438 655 10,637 10,637 04/06/2020.
896239 10 0 | TRIMBLE ORD.......osiiviuieemmeesieseissssnessesesssessssessesssssssssssssssssesssssssssssssssssssssssssesssnssss | ssesesns 363.000 | .coovrrrirerrnn24,238 | ..o 66.770 24,238 11,304 12,934 12,934 04/06/2020.
89832Q 10 9 | TRUIST FINANCIAL ORD.....courumrirrireriirieesesesesssesssesssesssessssesssssssssssssssssessssssssssnss. | avveees .1,020.000 | ..ccovvrvenee.. 48,889 | ... 47.930 48,889 30,365 1,377 18,523 18,523 04/06/2020.
90138F 10 2 | TWILIO CL A ORD...couurvermrrirmiriemsreimmressesssssessssssssssssessssesssssessssssesssssssssesssssssssesnns | seeveses ...128.000 43,328 | ..... 338.500 43,328 11,092 32,236 32,236 04/06/2020.
90184L 10 2 | TWITTER ORD....coouireimeresmerssiesssissesssssessssss st sssssssssssssessssssssssssssssssssssssssssssssssssnes | seeeesns 644.000 34873 | ... 54.150 34,873 16,055 18,818 18,818 04/06/2020.
902252 10 5 | TYLER TECHNOLOGIES ORD.......cosrveuumreemmeresmeeesssenessesssssssssssssesssssssssssssssssssssssssessss | seeeesns 48.000 20,953 | ..... 436.520 20,953 14,393 6,560 6,560 04/06/2020.
902494 10 3 | TYSON FOODS CL A ORD......cossirermrrermeremmsieesseesssssssssssssssssessssesssssssssssssssssssesssessss | sneeeens 269.000 17,334 | ....... 64.440 17,334 15,185 346 2,149 2,149 04/06/2020.
902973 30 4 |USBANCORP ORD......cocomiiirrrirrisisnsesesisesisessssssssssessssssssssssssssssssssesssssssssssssssssssesssns | soseres OO [P 1,109.000 | ..oovvrererrrirens 51,668 | ....... 46.590 51,668 38,116 466 932 13,552 13,552 04/06/2020.
90353T 10 0 | UBER TECHNOLOGIES ORD.......ccouuumrvvmmreesmreesmessissesssssseesssesesssesssssessssssesssssssssnness | seeeeees I [ 1,318.000 | ..ovverrrrernnn 67,218 | ....... 51.000 67,218 41,810 28,167 28,167 07/10/2020.
90353W 10 3 | UBIQUITI ORD....ouurverrmrreruerimmseessmeeesssessssssessssssessssssesssssesssssssssssssssssssssssssssssssssssssssssssss. | svssens 95.000 26,458 | ..... 278.510 26,458 14,758 38 11,700 11,700 09/15/2020.
90384S 30 3 |ULTABEAUTY ORD......coommmrrinreimnreinnsrissessesssesssssesssssssssssssssssessssssssssssssssssssessnenss. | aveinee | ane | cvevereeennss86.000 | woviriviirnnennnnn 18,953 | e 287.160 18,953 12,453 6,500 6,500 04/06/2020.
904708 10 4 [UNIFIRST ORD.......oevrrirererrerrirrinsisissiesiesiesssessessesssssssssssssssssssssssssssessssssesssessensessssssens | svesens | or | svvserrennnn 109,000 | oiiriiiinirennnnn. 23,074 | ... 211.690 23,074 21,242 27 109 1,058 1,058 11/25/2019.
907818 10 8 | UNION PACIFIC ORD.......coecvvvurrermereirenrisessiseessssseessesssssesssssessssssessssssssssssssseessens | svereene | o | cvreeernneid92.000 | voviivvirinnnn 102,444 | ... 208.220 102,444 57,660 1,674 21,467 21,467 04/06/2020.
910047 10 9 | UNITED AIRLINES HOLDINGS ORD 546.000 23,620 | ....... 43.260 23,620 13,115 10,505 10,505 04/06/2020.
910340 10 8 | UNITED FIRE GROUP ORD 343.000 8,609 . 8,609 10,667 278 (2,058) (2,058) 04/06/2020.
911312 10 6 |UNITED PARCEL SERVICE CL B ORD........cccovvirmmrirrirerirnerississsesesesesssenssssssssssssssssenns | wonsnnes | oee | oneverenes 630.000 | ..ooovrecrinnne 106,092 | ..... 168.400 106,092 63,875 2,100 41,773 41,773 04/06/2020.
911363 10 9 | UNITED RENTAL ORD.......ostrrurrrriririiiisiinesessesssssessssssssssssssssesssssessssesssssssssesssnnesss | svvvess | e | seevessoeens 113.000 | oo, 26,206 | ..... 231.910 26,206 11,659 14,546 14,546 04/06/2020.
91324P 10 2 |UNITEDHEALTH GRP ORD 808.000 283,349 | ..... 350.680 283,349 166,140 3,392 67,401 67,401 04/06/2020.
913903 10 0 | UNIVERSAL HEALTH SERVICES CL B ORD......ccecoomerermererenressesesssesssssessssssssssesssnns | svevenes | e | sveeernenne 121.000 | coooorrvirrennnns 16,638 | ..... 137.500 16,638 11,677 4,961 4,961 04/06/2020.
918204 10 8 | VF ORD..coouiieiiiiieeiisseeeise st is bbb | cneeenns 298.000 25452 | ....... 85.410 25,452 21,880 227 3,572 3,572 12/09/2020.
91913Y 10 0 | VALERO ENERGY ORD......csvurrirmrirmrimerisessisasesssessssssssssssssssssssssssssssssssssesssessssssssns | sossenns 364.000 20,591 56.570 20,591 16,780 1,070 3811 3,811 04/06/2020.
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD........ccovurrvimmeresrersssessnissessssssssssssssssessssssesssssenses. | svnenee | ane | svvsseeeens 107.000 | coeoorvverrerenns 18,726 | ..... 175.010 18,726 11,148 7,578 7,578 04/06/2020. | ......corvvvvvrnnee
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922475 10 8 | VEEVA SYSTEMS ORD.....orvermreermerrisnesrisseesseeessessssssssssssssssssssesssessssssssssssssssssnssess | seseeses [N [ 152.000 | covoorvrrerrerenns 41,382 41,382 23,835 17,547 17,547 04/06/2020. | ....cooorevvvrnnne
92276F 10 0 | VENTAS REIT ORD....coiriiumerermerisisiesssesesssessssss s sssssssessssessssssssssssssssssesssssessssnsss | sneeesns B [P 459.000 | .ovvvvereirenns 22,509 22,509 11,998 207 413 10,511 10,511 04/06/2020. | ....ooovrrrrnnne
92339V 30 8 [VEREIT, INC...coooiieirirerireririssssses s sisesssssssses s ss st ssssssssnssssessssesssnes | rossenns 516.000 19,500 19,500 11,455 8,044 8,044 04/06/2020.
92343E 10 2 | VERISIGN ORD.......cirviirmrriiiriiimieisesssssessissesssseessssssssssessssssesssssssesssssesssssessssssessssens | sossenes 83.000 17,961 17,961 16,256 1,706 1,706 04/06/2020.
92343V 10 4 |VERIZON COMMUNICATIONS ORD......vvermrrimmerismseessmmessissesssssesssssssssssssssssesssssseness. | sossee 3,605.000 211,794 211,794 204,404 6,696 7,390 7,390 04/06/2020.
92345Y 10 6 |VERISK ANALYTICS ORD.....ooirvimmreemmeeessmesrisaessssaseesssssssssssssssssesssssssessssssssssssssssssssssnns | sossees 236.000 48,991 48,991 35,074 191 13917 13,917 04/07/2020.
92532F 10 0 | VERTEX PHARMACEUTICALS ORD.........ccoeveemrriimmrerismmeesseeesssssssssssssssesesssesssssssessnnss | anevenns 246.000 58,140 58,140 62,804 (4,664) (4,664) 04/06/2020.
92556H 20 6 |VIACOMCBS CL B ORD.......oosiiviurviemreimmresiesssisssssessssesssessssesssssssssssssssssssssssssssssnns | onseres 831.000 30,963 30,963 11,584 199 399 19,379 19,379 04/06/2020.
92556V 10 B | VIATRIS ORD.....cooirvimeirimeresmeessesssssessssssessssssesssesssssssssssssssssssssssssssssssssessssssessssssnss | sossenes 1,331.000 | covoorrrirrenns 24,943 24,943 18,975 5,968 5,968 04/06/2020.
925652 10 9 | VICI PPTYS ORD.....coiiuimreemmeeesmesssssessssessssssesssssssssssssssssssssssessssssssssssssssssssssssessss. | sseeesns ....750.000 19,125 19,125 10,695 248 471 8,430 8,430 04/06/2020.
92826C 83 9 [ VISA CL A ORD....iiieueriomeeesiesiisesessse s st sssssssssssessssenns | neees I [ 1,578.000 | ..ocovevrnrrirnnes 345,156 345,156 253,430 1,540 75,718 75,718 04/06/2020.
928563 40 2 |VMWARE CL A ORD 93.000 13,044 13,044 13,030 (1,072) (1,072) 12/11/2019.
928881 10 1 | VONTIER ORD.....ouirveumeresmersssessisesesssssesssesssssessssssesssssssesssssssssssssssssssssssssensssssssssnes | seveeees B [P 107.000 | ovooovrerrerrrinnns 3,574 3,574 2,509 1,065 1,065 04/06/2020.
92936U 10 9 |WP CAREY REIT ORD 206.000 14,539 14,539 11,565 215 430 2,975 2,975 04/06/2020.
92939U 10 6 |WEC ENERGY GROUP ORD 979.000 90,097 90,097 57,280 2,667 (196) (196) 07/29/2019.
931142 10 3 | WALMART ORD......ccomiririiecresisesisssissssssesss s sssssssesssessssssssssssssssssesssessssssssssssens | seoneres B [ 1,092.000 | ..ocovrvrirrrenee 157,412 157,412 137,668 590 1,179 19,743 19,743 04/06/2020.
931427 10 8 | WALGREEN BOOTS ALLIANCE ORD.......covuireermereireirienreismsressessssnessisssssssnsnsssnens | seveeees 641.000 25,563 25,563 27,326 893 (1,763) (1,763) 04/06/2020.
94106L 10 9 | WASTE MANAGEMENT ORD.......covuumrrmmmeeesmeessmesssssessssssessssesssssesssssesssssssessssssssssness | seeeesns B [ 422.000 | .coovvoerrirnns 49,766 49,766 38,524 690 11,242 11,242 04/06/2020.
941848 10 3 |WATERS ORD......ccooiritmrrisieeiimsesesssesssssessssssssssssesessssesss s ssssesssssssessssssesssssssssssssssssnns | sneeesns 76.000 18,804 18,804 14,356 4,448 4,448 04/06/2020.
942622 20 0 |WATSCO ORD...couverrmrerimreissesessseeessessesssessssssesesssesssses s sssssesssssssssssssessssssssnsesssns. | aneeeons 328.000 74,308 74,308 46,757 2,271 15,219 15,219 10/31/2018.
94419L 10 1 [WAYFAIR CL A ORD.....cciriiiirimmreimeresessssiesssissssesssssssesssssessssssssssssssessesssssssssasnns | soveeees 70.000 15,807 15,807 12,117 3,690 3,690 05/15/2020.
949746 10 1 |WELLS FARGO ORD......evverrmereirmeriieseeesmessssssssssessssssssssssesssssssssssssssssssssssssessssssssssnes | seeeeses 2,891.000 87,250 87,250 82,769 2,053 4,481 4,481 04/06/2020.
95040Q 10 4 [|WELLTOWER ORD.......ostirurmreemmerismeeesssesesssesssssessssssssssssssessssssssssssssssassssessssesssssssssssnnss | onseees 387.000 25,008 25,008 16,451 708 8,557 8,557 04/06/2020.
955306 10 5 |WEST PHARM SVC ORD.......oviiieeieeiieireesisssississssse s ssesssssssssssssssssssssssssssssessans | seesenes 90.000 25,498 25,498 14,517 44 10,981 10,981 04/06/2020.
958102 10 5 |WESTERN DIGITAL ORD......cccsvverieireiiesiseississsssisssssssssssssesssssesssesssessssssssssssssssssssnssns | onsenes 312.000 17,282 17,282 13,513 3,769 3,769 04/06/2020.
959802 10 9 |WESTERN UNION ORD......otivurrmireirmrimmemiresmmenessesssssessssssssssssessssesssssssssssssssssssenssseess | seeeeees 583.000 12,791 12,791 11,205 394 1,586 1,586 04/06/2020.
96208T 10 4 [WEX ORD..coouurerimreiieriisesessseeesssessssssesssssssssssesss st sssssssssssesssssessssssssssssssssssnssnsss | sneeesns B [ 110.000 | covooverrerrenenns 22,388 22,388 11,298 11,090 11,090 04/06/2020.
962166 10 4 |WEYERHAEUSER REIT......oioiiiiiiriiieriisesiisneseseessssssssssssssssssesssssssssssssssssssesssesess. | aneeenns 674.000 22,599 22,599 11,525 115 11,074 11,074 04/06/2020.
966084 20 4 |WHITESTONE REIT ORD.....ovvirmrirrimerineseesesisesssssssssssssssessssssssssssessssssssesssesssssnses | seoneres B [ 1,957.000 | ..oovvreerriirnn 15,597 15,597 9,883 548 5714 5714 04/06/2020.
969457 10 0 | WILLIAMS ORD......cvutrmrreremmeresmeesssesssssesssssssssssssssssesssssessssssssssssssessssssssssessssssessssssensss | seeeeees 910.000 18,246 18,246 12,285 1,092 5,961 5,961 04/06/2020.
98138H 10 1 |WORKDAY CL A ORD. B [ 131.000 | coeoorrrirrerenns 31,389 31,389 17,071 14,318 14,318 04/06/2020.
983793 10 0 | XPOLOGISTICS ORD 233.000 27,774 27,774 11,704 16,070 16,070 04/06/2020.
98389B 10 0 |XCEL ENERGY ORD B IO 449.000 | ..oovvreeririrnnn 29,962 29,962 27,456 193 386 2,505 2,505 04/06/2020.
983919 10 1 | XILINXORD 108,879 35,041 1,215 33,792 33,792 07/29/2019.
98419M 10 0 |XYLEM ORD 17,406 11,147 133 6,259 6,259 04/06/2020.
988498 10 1 | YUM BRANDS ORD 240.000 26,054 26,054 16,920 338 9,134 9,134 04/06/2020.
98850P 10 9 | YUM CHINA ORD....coiiirririrmeiimmeeissessssessessessssssesssssesssssssssssssssssesssssssssssssssssssssans | sossees C 348.000 19,867 19,867 15,197 42 4,670 4,670 04/06/2020.
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD......ccoimivmririneireeierisssissssssssesesessssessssssssssssesssesss. | sonsenes 58.000 22,291 22,291 11,127 11,164 11,164 04/06/2020.
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98936 10 1 [ ZENDESK ORD......coomrvermrrismesismeessesessesssssssssssssssssesssssessssssssssssssssssssssssssssssssessssns. | onseees [N [ 179.000 | covoovevvvrrerenns 25,618 143.120 25,618 10,933 14,685 | ..ocvverecvrirveeens [ cvverirniennne 14,685 | s | 04/06/2020. | oo
98956P 10 2 | ZIMMER BIOMET HOLDINGS ORD........cccrvermmrrermmrrismesesssessssessessssssssssessssssssssssssssnns | sessnes B [P 164.000 | .ooooocvvernrrenns 25,271 154.090 25,271 16,062 39 79 9,209 | ovvveeeveiienei | errriienirieensen,209 [, | 04/06/2020. | oo
98978V 10 3 [ZOETIS CLA ORD.....cooomrirriiirrieessisesssssisssssessssssssssssssssssssssessssessssesssssssssssssessssessssssss | rossenne 165.500 68,517 44,557 286 14,981
98980G 10 2 [ZSCALER ORD.......comiiruermriiimeriianessisnressessssessissesssssssesssesssssesssssesssssssssssssssssesssssnns | conseres I 199.710 21,169 13,302 7,867
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS CL A ORD......cvuvumrrimmeresmeressesssssssssssesesssessssnnens | sveeens | e | seeeesneens 151.000 | covoovevverrrnenns 50,935 337.320 50,935 41,913 9,022
98986T 10 8 | ZYNGA CL A ORD...coureerrreirmeirimmeeesssesesseesssssesssssssssessssesssssssssssssssssssssssesssssessssssssssssnns | snesesns .1,556.000 | ..oooovvrernnn. 15,358 | e 9.870 15,358 10,596 4,761
GO176J 10 9 |ALLEGION ORD......couuuuriemmareesmeeissiessissessssssesssssesssssssssssssssssssssssssssssssssssssssssssssesssnsenss | sossees C ....123.000 | ... . 116.380 14,315 11,622 118 2,692
G02602 10 3 [AMDOCS ORD.....coivieuuriimmieeiiersissessissessisssesssesssse s sssssssssssessssesssssssesssssssesssnsnss | onsenes IO 190.000 | coeoovvvveernrrenne 13477 | ... 70.930 13,477 10,878 62 124 2,599
G06242 10 4 | ATLASSIAN CL A ORD......ovirrermmereirmcrrimmsesisseessssessssessssssssssssssssssesssssssssssssssssssssssssssss | conseees (O I 118.000 | covoovvvvvrrcrenns 27,597 233.870 27,597 15,789 12,091
G0692U 10 9 | AXIS CAPITAL HOLDINGS ORD......rvurumrremmsresmmeeessmsessssssesssssessssssssssssssssssssssssessssssesss | sosse C 287.000 14,462 50.390 14,462 10,820 121 235 3,642
G1151C 10 1 |ACCENTURE CL A ORD. 268.000 70,004 261.210 70,004 27,214 776 12,630
G16962 10 5 |BUNGE ORD 278.000 18,231 65.580 18,231 10,639 417 7,592
G29183 10 3 |EATON ORD 361.000 43,371 120.140 43,371 27,941 791 15,429
G3075P 10 1 | ENSTAR GROUP ORD......evvvuuirimmmeeesmensssesssssssesssssessssssssssssssssssessssssssssesssssesssssssssssns. | seeeesns C 65.000 13,318 204.890 13,318 10,630 2,688
G3223R 10 8 |EVEREST RE GROUP ORD 72.000 16,854 234.090 16,854 13,675 335 3,180
G3922B 10 7 | GENPACT ORD......ooivteiiretiercisiisiessis s ssesssessss s sssssss s s s ssssssssssessssssesssessens | oesenes C 394.000 16,296 | ....... 41.360 16,296 10,800 115 5,496
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD..........coumrvermrreimeriiiriismenesnesesssessssssessssssesses | onnenes C 329.000 24,066 | ....... 73.150 24,066 10,515 13,552
G5005R 10 7 |JAMES RIVER GROUP HOLDINGS ORD........ccccumrerimrrimmrrismeessmseesssesssssessssassssssnssenes | sovee c 320.000 15,728 | ....... 49.150 15,728 10,707 288 5,021
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD.........ccevermmerermmeresmenesssenesseesessssesesssesesns | nseees C 554.000 25811 | ....... 46.590 25,811 15,185 144 288 10,626
G5494) 10 3 |LINDE ORD.....cooumriermirisseeiesmeeeiseessssssssssessssssesssssessssssssssssssssssessssssessssessssssssssssssessns. | sossees [ 263.510 102,769 48,938 1,502 19,738
G5876H 10 5 | MARVELL TECHNOLOGY GROUP ORD........oocmerrvimmirermmrresressissesssssesesseessssesssssessssens | sovse Cl.nn494.000 | ..o 23,485 | 47.540 23,485 11,777 30 59 11,708
GB5960L 10 3 [ MEDTRONIC ORD.......oiiviumreemmcressseesissessisssesssesessesssssssesssssssssssesssssssssssssssssssssssssssses | onseees C 686.000 80,358 117.140 80,358 60,142 398 1,420 4,859
GBO9EL 10 9 [APTIV ORD.....iermriirmerisseeeissseess e sssssesssssss s sss st essssssssssssnssns | srnseees C 74.000 9,641 130.290 9,641 5,234 4,408
GB674U 10 8 | NOVOCURE ORD.......coomriermriinmeeesmeessssseesssssssssssssssssssssssssssssssssssssssssssssesssssssssssassssssnns | svesens (O I 163.000 | ..ooovcviieieens 28,206 173.040 28,206 11,263 16,942
GBAT3T 10 0 | STERIS ORD....cvirrrirrieeiieesesisesisesssssssessssssssssssssssssssssessssssssesssssssssssssesssessssssssssssens | sonsses C 99.000 18,429 186.150 18,429 14,716 116 3,713
G85158 10 6 | STONECO CL A ORD......ccooumrerrmereismeirismeressnesessessssssssssssssssesssssssssessssssssssssssssssssenssssens | onseees C 237.000 19,889 | ...... 83.920 19,889 15,272 4,617
GB8994E 10 3 | TRANE TECHNOLOGIES ORD.......ccvuermrrirmrrismeressmeeessesssssssssssssessssssssssssssssssssssssssssssss. | ssesenns C 333.000 48,338 145.160 48,338 17,907 706 30,432
G96629 10 3 | WILLIS TOWERS WATSON ORD.......coourvemmmrrermeeesmnseessessesssesesssessssssssssssssssssessssssessss | onneees (O I 147.000 | oo 30,970 210.680 30,970 25,778 104 200 5,192
H14670 10 4 | CHUBB ORD........ovtiiniirrirerierieesssesesssessssssssssssessss s ssssssssssssessssesssssssssssssesssenss | seoneres C 153.920 68,956 50,262 349 1,038 9,188
H2906T 10 9 [ GARMIN ORD....crvirmriiemrrismressesesssesssssessssssessssesssssesssssesssssssessssessssseesssssssssssssesses | onneres Cl.. . 119.660 22,496 14,183 344 8,313
L8681T 10 2 | SPOTIFY TECHNOLOGY ORD.........ovvrrvumreermcressmerrsssssrssmseesssesssssesssssssssssssssssssssssness | sveeens | G [ veveernenns 119.000 | coeoovevvvrrrnenns 37,445 314.660 37,445 14,580 22,865
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD 224.000 20,532 | ....... 91.660 20,532 11,173 706 9,359
N72482 12 3 |QIAGEN ORD 257.000 13,582 52.850 13,582 10,280 3,302
V7780T 10 3 |ROYAL CARIBBEAN GROUP ORD........cccomirmesmurmeesneriisssmsesnssnssssssssssssssssssssssssenssssssesssens | onseree 661.000 49,370 | ....... 74.690 49,370 76,251 1,031 (38,880) | .oorrrveersrriiinnns | cevreennrrreennee(38,880) | covvveneveienniiecennnienns | 07/29/2019. | covvvvis
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 32,940,119 XXX .32,940,119 22,690,295 26,795 .359,980 8,424,482 0 8,424,482 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
30229@ 10 0 | EYEfiNitY, INC.ovuuiieriiiiiiceiiieeiiiseeiie sttt | s ...(747,624)|(11,681.630) | . (747,624) | . 21,300,000 | .eoovernreiieriiinees | e | e | ceseeend (R VAIT A4 | — (3,317,077) | cevvevreeereererieeeiis
91836* 10 9 | VSP Holding COMPaNY, INC.......cvvrrerermriririreesieisesisssisssissssssessssessssessssssssssesssessssssssnne | svesnee 199,626,750 |#iHEHHHHHE | 199,626,750 276,983,788 2,891,250 2,891,250
91833@ 10 0 [VSP Optical Group, INC.........cevrvmmerrerceerrereisneerissessssseeesssesssssssssssesssssssssessssssssssnsens | ooseenee | von | coeeen21,623.000 | covvvvrnennns 11,630,041 537.860 | ...cooenvenne 11,630,041 | ..oooovvvene 14,014,116 (579,209) (579,209) | ...ovvuvveercreerreennens | 1000172012, oo
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91833@ 11 8 | VSP OptCAl GrOUP, INC.....cvvvreereerscrieeresseeesseesesseesssssesesssessssesssssesssssssesssssssesssesssssnnes | nseees [ [ 75,610.000 | ..ooovvrrnec 40,667,224 | .... 537.860 | ...oooovuue 40,667,224 | ... 49,002,096 | ....oorverrmrrirreerrins | e | cevesnsensssesssesnnies | e (2,025,345) (2,025,345) 10/01/2012. | oo
45384* 10 1 |Independent Eye Care MSO INC........coivuiirisriisiisssssissisissssssssssssssessssessssssssssssssssssssssessssssses | cossenes e 10,000.000 | ....coooevees 33,802,000 | ..3,380.200 | ....cco.ccoee 33,802,000 | ..ooorrennnas 33,297,665 428,000 428,000 07/01/2019. | .oovvervicrri
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other.........ccocveir s 284,978,391 XXX [ 284,978,391 | ..o 394,597,665 0 0 0 (2,602,381) 0 (2,602,381) 0 XXX XXX
Common Stocks - Mutual Funds
922908 74 4 |VANGUARD VAL IDXETF. | ........ | | 5,619.000 668,436 | ... 118.960 668,436 485,584 17,079 (5,001) (5,001) 02/14/2019. | ..oovirvcirer
9499999. Total - Common Stocks - Mutual Funds 668,436 XXX 668,436 485,584 0 17,079 0 (5,001) 0 (5,001) 0 XXX XXX
9799999. Total - Common Stock 318,586,946 XXX [ 318,586,946 | ............ 417,773,544 26,795 .377,058 0 | 5,817,100 0 5,817,100 0 XXX XXX
9899999. Total Common and Preferred Stock 318,586,946 XXX | e 318,586,946 | ............ 417,773,544 26,795 .377,058 0 5,817,100 0 5,817,100 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA e 0 {1 0 L (O 0 1D e L] SR 0 TF i 0 L LCTR
2A e 0 2B s 0 2C 0
BA 0 3B s 0 3C i 0
AA s 0 B s 0 AC s 0
BA ! 0 51 0 LSO 0
B e 0
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Bonds - U.S. Government
912828 XR_B[ UNITED STATES TREASURY. 12/22/2020......... WELLS FARGO SECURITIES LLC 112,608 110,000 122
0599999. Total - Bonds - U.S. Government. 112,608 110,000 122
Bonds - U.S. Special e and Special A
3134GX GP 3 | FEDERAL HOME LOAN MORTGAGE CORP. 12/09/2020......... WELLS FARGO SECURITIES LLC 500,000 500,000
3136G4 6V 0 | FEDERAL NATIONAL MORTGAGE ASSOCIATION 10/22/2020.. WELLS FARGO SECURITIES LLC 500,000 500,000
3136G4  ZS 5 | FEDERAL NATIONAL MORTGAGE ASSOCIATION 07/20/2020 WELLS FARGO SECURITIES LLC 999,750 1,000,000 1
3199999. Total - Bonds - U.S. Special Revenue and Special A 1ts. 1,999,750 2,000,000 11
Bonds - Industrial and Miscellaneous
06048W  G7 9 | BANK OF AMERICA CORP. 01/22/2020......... UBOC/UNIONBANC INVESTMENT SVCS 5,000,000 5,000,000
06051G  FZ 7 | BANK OF AMERICA CORP 11/19/2020......... UBOC/UNIONBANC INVESTMENT SVCS 7,146,405 7,000,000
3899999. Total - Bonds - Industrial and Miscellaneous 12,146,405 | ..o 12,000,000
8399997. Total - Bonds - Part 3 14,258,763 | ..o 14,110,000
8399998. Total - Bonds - Summary Item from Part 5. 5,259,295 5,250,000
8399999. Total - Bonds 19,518,058 | ...cooovvvricvrscrissieicnie 19,360,000
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
00089H 10 6 |ACS ACTIVIDADES DE CONSTRUCCION ADR 02/21/2020......... Morgan Stanley. 212.000 1,431 XXX
001055 10 2 |AFLAC ORD 04/06/2020......... Morgan Stanley. 473.000 | oo 16,659 XXX
00206R 10 2 |AT&T ORD 04/06/2020 Morgan Stanley. 5,304.000 156,150 XXX
002824 10 0 |ABBOTT LABORATORIES ORD 05/15/2020.. Morgan Stanley. 446.000 38,783 XXX
00287Y 10 9 |ABBVIE ORD 05/08/2020 Morgan Stanley. 1,489.408 | ..ooovviorceinceeeeeenis 118,287 XXX
003654 10 0 | ABIOMED ORD 04/06/2020 Morgan Stanley. 73.000 10,969 XXX
003881 30 7 |ACACIA RESEARCH ORD 10/19/2020.. Morgan Stanley. 4,614.000 14,765 XXX
00507V 10 9 |ACTIVISION BLIZZARD ORD 05/15/2020 Morgan Stanley. 443.000 XXX
00724F 10 1 |ADOBE ORD 04/06/2020......... Morgan Stanley. 342.000 109,142 XXX
00751Y 10 6 | ADVANCE AUTO PARTS ORD 02/07/2020......... Morgan Stanley. 25.000 3,318 XXX
00770F 10 4 |AEGIO CL A ORD 12/09/2020......... Morgan Stanley. 836.000 16,193 XXX
007903 10 7 | ADVANCED MICRO DEVICES ORD 04/06/2020......... Morgan Stanley. 936.000 44,479 XXX
00846U 10 1 |AGILENT TECHNOLOGIES ORD. 04/06/2020......... Morgan Stanley. 334.000 24,836 XXX
009158 10 6 | AIRPRODUCTS AND CHEMICALS ORD. 04/06/2020......... Morgan Stanley. 155.000 | cvoovverrrererierierieeiereseniines 30,048 XXX
012348 10 8 | ALBANY INTERNATIONAL CL A ORD 03/05/2020......... Morgan Stanley. 513.000 34,523 XXX
015351 10 9 | ALEXION PHARMACEUTICALS ORD 02/07/2020......... Morgan Stanley. 5.000 504 XXX
016255 10 1 |ALIGN TECHNOLOGY ORD 04/06/2020......... Morgan Stanley. 89.000 15,730 XXX
017175 10 0 | ALLEGHANY ORD 04/06/2020......... Morgan Stanley. 26.000 14,021 XXX
020002 10 1 |ALLSTATE ORD 04/06/2020......... Morgan Stanley. 292.000 27,308 XXX
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD 04/06/2020......... Morgan Stanley. 129.000 XXX
02079K 10 7 |ALPHABET CL C ORD. 04/06/2020......... Morgan Stanley. 241.000 XXX
02079K 30 5 |ALPHABET CL A ORD 05/15/2020......... Morgan Stanley. 183.000 XXX
02156B 10 3 |ALTERYXCL AORD 04/07/2020 Morgan Stanley. 124.000 XXX
02156K 10 3 |ALTICE USA CL A ORD 04/06/2020.. Morgan Stanley. 472.000 XXX
02209S 10 3 |ALTRIA GROUP ORD 04/06/2020 Morgan Stanley. 1,670.000 XXX
023135 10 6 | AMAZON COM ORD 09/15/2020 Morgan Stanley. 326.000 658,315 XXX
023139 83 4 | AMBAC FINANCIAL GROUP ORD 04/06/2020.. Morgan Stanley. 923.000 11,621 XXX
023608 10 2 |AMEREN ORD 04/06/2020......... Morgan Stanley. 150.000 | oo 11,144 XXX
024835 10 0 | AMERICAN CAMPUS COMM REIT ORD 04/06/2020......... Morgan Stanley. 399.000 11,128 XXX
025537 10 1 | AMERICAN ELECTRIC POWER ORD 04/06/2020......... Morgan Stanley. 507.000 39,845 XXX
025816 10 9 | AMERICAN EXPRESS ORD 01/10/2020......... Morgan Stanley. 29.000 3,711 XXX
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02665T 30 6 | AMERICAN HOMES 4 RENT CL A REIT ORD 04/06/2020......... Morgan Stanley. 501.000 XXX
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD 03/09/2020 Morgan Stanley. 576.000 XXX
03027X 10 0 |AMERICAN TOWER REIT 04/06/2020.. Morgan Stanley. 409.000 XXX
030420 10 3 | AMERICAN WATER WORKS ORD 04/06/2020 Morgan Stanley. 133.000 XXX
03073E 10 5 | AMERISOURCEBERGEN ORD 04/06/2020 Morgan Stanley. 127.000 XXX
031100 10 0 |AMETEK ORD 04/06/2020.. Morgan Stanley. 145.000 XXX
031162 10 0 |AMGEN ORD 04/06/2020 Morgan Stanley. 524.000 110,207 XXX
032095 10 1 |AMPHENOL CL A ORD 04/06/2020......... Morgan Stanley. 336.000 25,314 XXX
032654 10 5 | ANALOG DEVICES ORD 04/06/2020......... Morgan Stanley. 305.000 29,219 XXX
03662Q 10 5 |ANSYS ORD 04/06/2020......... Morgan Stanley. 69.000 16,730 XXX
036752 10 3 | ANTHEM ORD 04/06/2020......... Morgan Stanley. 54.000 12,189 XXX
037833 10 0 |APPLE ORD 04/07/2020......... Morgan Stanley. 3,226.000 847,413 XXX
03969T 10 9 | ARCTURUS THERAPEUTICS HOLDINGS ORD 06/23/2020......... Morgan Stanley. 366.000 16,214 XXX
03990B 10 1 | ARES MANAGEMENT CL A ORD 07/10/2020......... Morgan Stanley. 348.000 13,715 XXX
040413 10 6 | ARISTANETWORKS ORD 04/06/2020......... Morgan Stanley. 70.000 14,532 XXX
042735 10 0 | ARROW ELECTRONICS ORD. 04/06/2020......... Morgan Stanley. 204.000 11,328 XXX
042744 10 2 | ARROW FINANCIAL ORD 04/06/2020......... Morgan Stanley. 431.000 [ ovorcrierireiee s 11,456 XXX
052769 10 6 |AUTODESK ORD 04/06/2020......... Morgan Stanley. 187.000 28,484 XXX
053015 10 3 | AUTOMATIC DATA PROCESSING ORD. 04/06/2020 Morgan Stanley. 433.000 60,468 XXX
053332 10 2 | AUTOZONE ORD. 04/06/2020.. Morgan Stanley. 19.000 16,627 XXX
05338G 10 6 |AVALARA ORD 11/13/2020 Morgan Stanley. 98.000 14,857 XXX
053484 10 1 |AVALONBAY COMMUNITIES REIT ORD 01/23/2020 Morgan Stanley. 131.000 28,419 XXX
053611 10 9 | AVERY DENNISON ORD 04/06/2020.. Morgan Stanley. 110.000 11,046 XXX
055645 30 3 |BRT APARTMENTS ORD 04/06/2020 Morgan Stanley. 1,139.000 10,410 XXX
05605H 10 0 |BWX TECHNOLOGIES ORD. 04/06/2020......... Morgan Stanley. 204.000 10,404 XXX
05722G 10 0 |BAKER HUGHES CL A ORD 04/06/2020......... Morgan Stanley. 994.000 11,680 XXX
058498 10 6 |BALLORD 04/06/2020......... Morgan Stanley 254.000 16,667 XXX
060505 10 4 | BANK OF AMERICA ORD 04/06/2020......... Morgan Stanley. 6,346.000 135,741 XXX
064058 10 0 | BANK OF NEW YORK MELLON ORD. 04/06/2020......... Morgan Stanley. 495.000 | ovoonverriereiereieres s 17,444 XXX
071813 10 9 | BAXTER INTERNATIONAL ORD. 04/06/2020......... Morgan Stanley. 468.000 | .oooovverrieieeiereeeienienees 39,747 XXX
075887 10 9 |BECTON DICKINSON ORD 04/06/2020......... Morgan Stanley. 104.000 | oo 24,720 XXX
084423 10 2 | WRBERKLEY ORD 04/06/2020......... Morgan Stanley. 209.000 11,230 XXX
084670 70 2 |BERKSHIRE HATHWAY CL B ORD 04/06/2020......... Morgan Stanley. 1,290.000 | ovoovrerrierrieneeereeeieerienrinne 238,960 XXX
086516 10 1 |BESTBUY ORD 04/06/2020......... Morgan Stanley. 193.000 | cvoovverrerererieriserineeeseni 11,609 XXX
08862E 10 9 | BEYOND MEAT ORD 10/19/2020......... Morgan Stanley. 138.000 20,009 XXX
090572 20 7 |BIO RAD LABORATORIES CL A ORD 04/06/2020......... Morgan Stanley. 34.000 12,964 XXX
09062X 10 3 | BIOGEN ORD 04/06/2020......... Morgan Stanley. 143.000 | coooverreererierieeeieeeeereieeneae 44,529 XXX
09073M 10 4 |BIO TECHNE ORD 04/06/2020......... Morgan Stanley. 55.000 10,700 XXX
09247X 10 1 |BLACKROCK ORD 04/06/2020 Morgan Stanley. 75.000 33,714 XXX
097023 10 5 |BOEING ORD 04/06/2020.. Morgan Stanley. 486.000 72,302 XXX
09857L 10 8 | BOOKING HOLDINGS ORD 04/06/2020 Morgan Stanley. 19.000 28,118 XXX
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD 04/06/2020 Morgan Stanley. 190.000 14,049 XXX
101137 10 7 |BOSTON SCIENTIFIC ORD 04/06/2020.. Morgan Stanley. 1,272.000 41,823 XXX
103304 10 1 |BOYD GAMING ORD 04/07/2020......... Morgan Stanley. 902.000 12,190 XXX
108035 10 6 |BRIDGE BANCORP ORD 04/06/2020......... Morgan Stanley. 573.000 10,927 XXX
109194 10 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD 04/06/2020......... Morgan Stanley. 113.000 | coooerereerierreeeereeni 11,018 XXX
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110122 10 8 |BRISTOL MYERS SQUIBB ORD 04/06/2020......... Morgan Stanley. 1,973.000 [ oo 114,178 XXX
11133T 10 3 | BROADRIDGE FINANCIAL SOLUTIONS ORD 04/06/2020 Morgan Stanley. 112,000 | oo 11,044 XXX
11135F 10 1 |BROADCOM ORD 04/06/2020.. Morgan Stanley. 308.000 77,752 XXX
115236 10 1 |BROWN & BROWN ORD 04/06/2020 Morgan Stanley. 389.000 13,992 XXX
115637 20 9 | BROWN FORMAN CL B ORD 11/13/2020 Morgan Stanley. 270.000 21,487 XXX
12541W 20 9 | CH ROBINSON WORLDWIDE ORD 02/07/2020.. Morgan Stanley. 19.000 1,435 XXX
125523 10 0 | CIGNA ORD. 04/06/2020 Morgan Stanley. 282.000 48,924 XXX
12572Q 10 5 | CME GROUP CL A ORD 04/06/2020......... Morgan Stanley. 155.000 28,278 XXX
126650 10 0 |CVS HEALTH ORD 04/06/2020......... Morgan Stanley. 1,141,000 [ covvvnviisiseereerienienens 64,147 XXX
12685J 10 5 | CABLE ONE ORD 04/06/2020......... Morgan Stanley. 7.000 11,523 XXX
127190 30 4 | CACIINTERNATIONAL CL A ORD 04/06/2020......... Morgan Stanley. 51.000 11,240 XXX
127387 10 8 | CADENCE DESIGN SYSTEMS ORD 04/06/2020......... Morgan Stanley. 233.000 16,175 XXX
127537 20 7 |CADIZ ORD 05/15/2020......... Morgan Stanley. 1,293.000 [ ovvvvcrvrerirrirsrereneesiesienees 13,564 XXX
134429 10 9 | CAMPBELL SOUP ORD 04/06/2020......... Morgan Stanley. 209.000 9,950 XXX
139674 10 5 | CAPITAL CITY BANK ORD 04/06/2020......... Morgan Stanley. 570.000 10,984 XXX
14040H 10 5 | CAPITAL ONE FINANCIAL ORD 04/06/2020......... Morgan Stanley. 359.000 17,742 XXX
14149Y 10 8 | CARDINAL HEALTH ORD 04/06/2020......... Morgan Stanley. 303.000 14,953 XXX
143658 30 0 | CARNIVAL ORD 04/07/2020......... Morgan Stanley. 1,095.000 [ .oocvoriveieerireieeirerieeeeieeieiens 13,047 XXX
14448C 10 4 |CARRIER GLOBAL ORD 04/03/2020 Morgan Stanley. 560.000 9,980 XXX
146869 10 2 |CARVANA CLA ORD 04/07/2020.. Morgan Stanley. 212.000 12,913 XXX
148806 10 2 | CATALENT ORD 04/06/2020 Morgan Stanley. 211.000 11,054 XXX
149123 10 1 |CATERPILLAR ORD 04/06/2020 Morgan Stanley. 407.000 | oo 49,015 XXX
15135B 10 1 | CENTENE ORD 04/06/2020.. Morgan Stanley. 482.000 28,978 XXX
155685 10 0 | CENTRAL VALLEY COMMUNITY BANCORP ORD 04/06/2020 Morgan Stanley. 963.000 12,519 XXX
156700 10 6 | CENTURYLINK ORD 04/06/2020......... Morgan Stanley. 1,166.000 | ovoovverrirrieeierieriienieeeens 10,995 XXX
156782 10 4 |CERNER ORD 04/06/2020......... Morgan Stanley. 244.000 15,606 XXX
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD 05/15/2020......... Morgan Stanley. 67.000 32,809 XXX
163072 10 1 | CHEESECAKE FACTORY ORD 03/18/2020......... Morgan Stanley. 627.000 10,114 XXX
166764 10 0 |CHEVRON ORD 04/06/2020......... Morgan Stanley. 728.000 | .ovoovverrirrireieneseriierieenens 61,528 XXX
169656 10 5 | CHIPOTLE MEXICAN GRILL ORD, 04/06/2020......... Morgan Stanley. 24.000 16,560 XXX
171340 10 2 | CHURCH AND DWIGHT ORD 04/06/2020......... Morgan Stanley. 217.000 14,943 XXX
171779 30 9 |CIENA ORD 04/06/2020......... Morgan Stanley. 256.000 11,528 XXX
172062 10 1 | CINCINNATI FINANCIAL ORD. 04/06/2020......... Morgan Stanley. 145.000 | cooooveererererierierieceiereienii 11,224 XXX
17275R 10 2 |CISCO SYSTEMS ORD 04/06/2020......... Morgan Stanley. 2,915.000 122,453 XXX
172908 10 5 |CINTAS ORD 04/06/2020......... Morgan Stanley. 86.000 15,436 XXX
172967 42 4 | CITIGROUP ORD 04/06/2020......... Morgan Stanley. 428.000 | .oooovverriieieneeeeniees 17,599 XXX
174610 10 5 | CITIZENS FINANCIAL GROUP ORD 04/06/2020......... Morgan Stanley. 610.000 11,462 XXX
177376 10 0 | CITRIX SYSTEMS ORD. 04/06/2020......... Morgan Stanley. 104.000 | .ooooveerrercrinerinerieeeiereieni 15,303 XXX
18539C 20 4 |CLEARWAY ENERGY CL C ORD 05/15/2020 Morgan Stanley. 588.000 11,972 XXX
189054 10 9 |CLOROX ORD 04/06/2020.. Morgan Stanley. 89.000 16,143 XXX
18915M 10 7 | CLOUDFLARE CL A ORD. 09/15/2020 Morgan Stanley. A17.000 [ covorrerierereerereeerenseeeees 15,083 XXX
191216 10 0 | COCA-COLA ORD 04/06/2020 Morgan Stanley. 3,506.000 163,625 XXX
192446 10 2 | COGNIZANT TECHNOLOGY SOLUTN CL A ORD 04/06/2020.. Morgan Stanley. 566.000 33,520 XXX
194162 10 3 | COLGATE PALMOLIVE ORD, 04/06/2020......... Morgan Stanley. 247.000 17,414 XXX
20030N 10 1 |COMCAST CL AORD 04/06/2020......... Morgan Stanley. 1,703.000 62,488 XXX
205887 10 2 | CONAGRA BRANDS ORD 04/06/2020......... Morgan Stanley. 461.000 | ovoonvirerireireere s 14,429 XXX
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20605P 10 1 | CONCHO RESOURCES ORD 04/06/2020......... Morgan Stanley. 216.000 10,377 XXX
20825C 10 4 | CONOCOPHILLIPS ORD 12/09/2020 Morgan Stanley. 1,136.000 40,221 XXX
209115 10 4 | CONSOLIDATED EDISON ORD 04/06/2020.. Morgan Stanley. 133.000 .10,780 XXX
21036P 10 8 | CONSTELLATION BRANDS CL A ORD 04/06/2020 Morgan Stanley. 117.000 16,644 XXX
216648 40 2 |COOPER ORD 04/06/2020 Morgan Stanley. 50.000 14,834 XXX
217204 10 6 |COPART ORD 04/06/2020.. Morgan Stanley. 225.000 14,713 XXX
219350 10 5 |CORNING ORD 04/06/2020 Morgan Stanley. 787.000 [ ovoonverrirrieereresesrierreeeens 15,512 XXX
220521 10 4 |CORTEVA ORD 04/06/2020......... Morgan Stanley. 652.000 15,818 XXX
22160K 10 5 |COSTCO WHOLESALE ORD, 04/06/2020......... Morgan Stanley. 317.000 96,723 XXX
22160N 10 9 | COSTAR GROUP ORD 09/15/2020......... Morgan Stanley. 27.000 22,761 XXX
22266L 10 6 | COUPA SOFTWARE ORD 04/06/2020......... Morgan Stanley. 82.000 11,532 XXX
22788C 10 5 | CROWDSTRIKE HOLDINGS CL A ORD. 07/10/2020......... Morgan Stanley. 150.000 | cooovveerrererierirrineeiereieniine 17,498 XXX
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD 04/06/2020......... Morgan Stanley. 397.000 59,054 XXX
231561 10 1 |CURTISS WRIGHT ORD. 04/06/2020......... Morgan Stanley. 124.000 | oo 11,345 XXX
23282W 60 5 | CYTOKINETICS ORD 05/15/2020......... Morgan Stanley. 568.000 12,292 XXX
23355L 10 6 |DXC TECHNOLOGY ORD 04/06/2020......... Morgan Stanley. 885.000 11,965 XXX
235851 10 2 | DANAHER ORD 04/06/2020......... Morgan Stanley. 611.000 86,725 XXX
237266 10 1 | DARLING INGREDIENTS ORD 11/13/2020......... Morgan Stanley. 352.000 16,685 XXX
23804L 10 3 | DATADOG CL A ORD. 07/10/2020 Morgan Stanley. 185.000 | .vooovevrrererierireieseiereieniines 17,836 XXX
244199 10 5 |DEERE ORD 04/06/2020.. Morgan Stanley. 209.000 29,989 XXX
247361 70 2 |DELTA AIR LINES ORD 04/06/2020 Morgan Stanley. 685.000 15,289 XXX
24823R 10 5 | DENALI THERAPEUTICS ORD 11/13/2020 Morgan Stanley. 219.000 14,272 XXX
24906P 10 9 | DENTSPLY SIRONA ORD 04/06/2020.. Morgan Stanley. 291.000 10,979 XXX
252131 10 7 | DEXCOM ORD 04/06/2020 Morgan Stanley. 92.000 24777 XXX
25278X 10 9 | DIAMONDBACK ENERGY ORD 12/09/2020......... Morgan Stanley. 380.000 17,985 XXX
253868 10 3 | DIGITAL REALTY REIT ORD 04/06/2020......... Morgan Stanley. 201.000 28,040 XXX
254687 10 6 | WALT DISNEY ORD 04/06/2020......... Morgan Stanley. 589.000 58,414 XXX
254709 10 8 | DISCOVER FINANCIAL SERVICES ORD 11/13/2020......... Morgan Stanley. 214.000 16,395 XXX
25470F 30 2 | DISCOVERY SRS C ORD 04/06/2020......... Morgan Stanley. 614.000 11,101 XXX
256163 10 6 |DOCUSIGN ORD 05/15/2020......... Morgan Stanley. 218.000 21,153 XXX
256677 10 5 |DOLLAR GENERAL ORD 04/06/2020......... Morgan Stanley. 180.000 | oo 30,537 XXX
256746 10 8 |DOLLAR TREE ORD 04/06/2020......... Morgan Stanley. 209.000 15,943 XXX
25746U 10 9 | DOMINION ENERGY ORD 04/06/2020......... Morgan Stanley. 647.000 47,949 XXX
25754A 20 1 | DOMINOS PIZZA ORD 04/06/2020......... Morgan Stanley. 43.000 14,556 XXX
260003 10 8 |DOVER ORD 04/06/2020......... Morgan Stanley. 134.000 | oo 11,354 XXX
260557 10 3 |DOW ORD 04/06/2020......... Morgan Stanley. 555.000 16,950 XXX
264411 50 5 |DUKE REALTY REIT ORD 04/06/2020......... Morgan Stanley. 349.000 11,238 XXX
26441C 20 4 |DUKE ENERGY ORD 04/06/2020......... Morgan Stanley. 583.000 47,369 XXX
264847 10 6 | DUN BRADST HLDG ORD 11/13/2020 Morgan Stanley. 567.000 15,536 XXX
26614N 10 2 | DUPONT DE NEMOURS ORD 04/06/2020.. Morgan Stanley. 503.000 17,801 XXX
26875P 10 1 |EOG RESOURCES ORD 04/06/2020 Morgan Stanley. 400.000 | ovooorerrireieerereserrenieeeees 15,772 XXX
26969P 10 8 | EAGLE MATERIALS ORD 04/06/2020 Morgan Stanley. 207.000 11,337 XXX
278642 10 3 |EBAY ORD 04/06/2020.. Morgan Stanley. 803.000 25,038 XXX
27875T 10 1 |ECHO GLOBAL LOGISTICS ORD. 04/06/2020......... Morgan Stanley. 645.000 11,384 XXX
278865 10 0 |ECOLAB ORD 04/06/2020......... Morgan Stanley. 105.000 | cooooveerrererierieneiereiereieniis 16,574 XXX
281020 10 7 | EDISON INTERNATIONAL ORD. 04/06/2020......... Morgan Stanley. 300.000 15,951 XXX
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28176E 10 8 | EDWARDS LIFESCIENCES ORD 04/06/2020......... Morgan Stanley. 201.000 39,279 XXX
28470R 10 2 | CAESARS ENTERTAINMENT ORD 07/20/2020 Morgan Stanley. 350.086 13,387 XXX
285512 10 9 |ELECTRONIC ARTS ORD 04/06/2020.. Morgan Stanley. 250.000 26,628 XXX
291011 10 4 |EMERSON ELECTRIC ORD 04/06/2020 Morgan Stanley. 369.000 18,225 XXX
29355A 10 7 | ENPHASE ENERGY ORD 11/13/2020 Morgan Stanley. 131,000 | oo 15,273 XXX
29364G 10 3 [ENTERGY ORD 04/06/2020.. Morgan Stanley. 264.000 24,552 XXX
29414B 10 4 |EPAM SYSTEMS ORD 04/06/2020 Morgan Stanley. 81.000 14,939 XXX
294429 10 5 |EQUIFAX ORD 04/06/2020......... Morgan Stanley. 131,000 | coooeererererieriserieeeiereeni 14,914 XXX
29444U 70 0 |EQUINIX REIT ORD 09/15/2020......... Morgan Stanley. 76.000 51,099 XXX
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD. 04/06/2020......... Morgan Stanley. 197.000 | oo 11,538 XXX
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD 04/06/2020......... Morgan Stanley. 282.000 16,951 XXX
29786A 10 6 |ETSY ORD 07/10/2020......... Morgan Stanley. 118.000 | cvvoveerrererierierieeeiereieniines 13,132 XXX
30034W 10 6 |EVERGY ORD 04/06/2020......... Morgan Stanley 265.000 15,338 XXX
30040W 10 8 | EVERSOURCE ENERGY ORD 04/06/2020......... Morgan Stanley. 215.000 17,649 XXX
30063P 10 5 | EXACT SCIENCES ORD 04/06/2020......... Morgan Stanley. 185.000 | ..oooverrvererirriereiereiereiennines 11,520 XXX
30161N 10 1 |EXELON ORD 04/06/2020......... Morgan Stanley. 1,075.000 39,044 XXX
30161Q 10 4 |EXELIXIS ORD 04/06/2020......... Morgan Stanley. 625.000 11,044 XXX
30212P 30 3 |EXPEDIA GROUP ORD 04/06/2020......... Morgan Stanley. 212.000 11,200 XXX
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD 04/06/2020 Morgan Stanley. 204.000 14,119 XXX
30225T 10 2 | EXTRA SPACE STORAGE REIT ORD 04/06/2020.. Morgan Stanley. 107.000 XXX
30231G 10 2 |EXXON MOBIL ORD. 04/06/2020 Morgan Stanley. 3,329.000 134,725 XXX
30303M 10 2 |FACEBOOK CL A ORD 04/06/2020 Morgan Stanley. 1,637.000 [ .ooverivrrirerireierirerieeenieeis 254,450 XXX
303250 10 4 |FAIRISAAC ORD 04/06/2020.. Morgan Stanley. 39.000 11,762 XXX
309627 10 7 | FARMERS NATIONAL BANC ORD 04/06/2020 Morgan Stanley. 978.000 10,944 XXX
31188V 10 0 |FASTLY CLAORD 07/10/2020......... Morgan Stanley. 131,000 | cooooeerereerierserieeeereeni 12,433 XXX
31428X 10 6 |FEDEX ORD 04/06/2020......... Morgan Stanley. 251.000 29,874 XXX
315616 10 2 |F5 NETWORKS ORD 04/06/2020......... Morgan Stanley. 96.000 10,818 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD 03/06/2020......... Morgan Stanley. 6.000 832 XXX
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD. 04/06/2020......... Morgan Stanley. 444,000 | ovoonevoreririeneenienees 10,798 XXX
316773 10 0 |FIFTH THIRD BANCORP ORD 04/06/2020......... Morgan Stanley. 769.000 [ .ovoovverrirrieiiereseeiiesieeens 11,896 XXX
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD 04/06/2020......... Morgan Stanley. 260.000 10,917 XXX
31931U 10 2 |FIRST BANK ORD 04/06/2020......... Morgan Stanley. 1,694.000 | .ovoovveriiireereneenrienieens 11,638 XXX
337738 10 8 |FISERV ORD. 04/06/2020......... Morgan Stanley. 604.000 57,899 XXX
337932 10 7 |FIRSTENERGY ORD 04/06/2020......... Morgan Stanley. 511.000 21,135 XXX
339041 10 5 |FLEETCOR TECHNOLOGIES ORD 04/06/2020......... Morgan Stanley. 78.000 16,075 XXX
346563 10 9 | FORRESTER RESEARCH ORD 12/09/2020......... Morgan Stanley. 373.000 16,632 XXX
34950E 10 9 | FORTINET ORD 04/06/2020......... Morgan Stanley. 141,000 | coooereeeerereeeieeeereieenis 15,211 XXX
34959 10 8 |FORTIVE ORD 10/09/2020......... Morgan Stanley. 268.000 12,829 XXX
35137L 10 5 |FOXCLAORD 04/06/2020 Morgan Stanley. 463.000 [ oo 11,603 XXX
35671D 85 7 | FREEPORT MCMORAN ORD 04/06/2020.. Morgan Stanley. 2,096.000 15,070 XXX
363576 10 9 | ARTHUR J GALLAGHER ORD 04/06/2020 Morgan Stanley. 257.000 21,128 XXX
368736 10 4 | GENERAC HOLDINGS ORD 04/06/2020 Morgan Stanley. 122.000 | cooooveererererierinerieeeiereni 11,224 XXX
369550 10 8 | GENERAL DYNAMICS ORD 04/06/2020.. Morgan Stanley. 211.000 28,209 XXX
369604 10 3 | GENERAL ELECTRIC ORD 04/06/2020......... Morgan Stanley. 7,660.000 55,382 XXX
370334 10 4 | GENERAL MILLS ORD 04/06/2020......... Morgan Stanley. 479.000 XXX
372460 10 5 | GENUINE PARTS ORD 04/06/2020......... Morgan Stanley. 177.000 XXX
37247D 10 6 | GENWORTH FINANCIAL CL A ORD 10/19/2020......... Morgan Stanley. 4,509.000 XXX
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375558 10 3 | GILEAD SCIENCES ORD 05/15/2020......... Morgan Stanley. 834.000 64,731 XXX
376536 10 8 | GLADSTONE COMMERCIAL REIT ORD 04/06/2020 Morgan Stanley. 838.000 11,036 XXX
37940X 10 2 | GLOBAL PAYMENTS ORD 12/09/2020.. Morgan Stanley. 130.000 20,868 XXX
380237 10 7 | GODADDY CL A ORD. 04/06/2020 Morgan Stanley. 254.000 14,940 XXX
38141G 10 4 | GOLDMAN SACHS GROUP ORD 04/06/2020 Morgan Stanley. 279.000 44,146 XXX
384802 10 4 | WW GRAINGER ORD 02/07/2020.. Morgan Stanley. 6.000 1,802 XXX
38983D 30 0 | GREAT AJAX ORD. 04/06/2020 Morgan Stanley. 2,301.000 12,563 XXX
40412C 10 1 |HCA HEALTHCARE ORD 04/06/2020......... Morgan Stanley. 192.000 17,967 XXX
40434L 10 5 |HP ORD. 04/06/2020......... Morgan Stanley. 1,073.000 |.... 16,095 XXX
405024 10 0 | HAEMONETICS ORD, 04/06/2020......... Morgan Stanley. 105.000 | .ooovevvrireiieisriisriereniis 10,735 XXX
406216 10 1 |HALLIBURTON ORD 04/06/2020......... Morgan Stanley. 1,449.000 | ovoovverrirrieerereeeriesieeeens 11,462 XXX
40637H 10 9 |HALOZYME THERAPEUTICS ORD 04/06/2020......... Morgan Stanley. 636.000 10,977 XXX
42222N 10 3 |HEALTHSTREAM ORD 04/06/2020......... Morgan Stanley. 433.000 [ oo 10,933 XXX
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD 04/06/2020......... Morgan Stanley. 471,000 | oo 11,384 XXX
42250P 10 3 |HEALTHPEAK PROPERTIES ORD. 04/06/2020......... Morgan Stanley. 509.000 11,768 XXX
42365Q 10 3 |HEMISPHERE MEDIA GROUP CL A ORD 04/06/2020......... Morgan Stanley. 1,245.000 | ovooncvorrierrieeeneecienienens 10,807 XXX
427866 10 8 |HERSHEY FOODS ORD 04/06/2020......... Morgan Stanley. 165.000 23,407 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD 04/06/2020......... Morgan Stanley. 1,486.000 [ ...oooiverierireieeirerseeeeieieieas 14,607 XXX
431475 10 2 | HILL ROM HOLDINGS ORD 04/06/2020 Morgan Stanley. 98.000 10,682 XXX
436440 10 1 |HOLOGIC ORD 04/06/2020.. Morgan Stanley. 400.000 14,344 XXX
437076 10 2 |HOME DEPOT ORD 04/06/2020 Morgan Stanley. 779.000 | .... ...149,228 XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD 04/06/2020 Morgan Stanley. 119.000 | oo 15,987 XXX
440452 10 0 |HORMEL FOODS ORD 04/06/2020.. Morgan Stanley. 291.000 14,128 XXX
443510 60 7 |HUBBELL ORD 04/06/2020 Morgan Stanley. 96.000 11,123 XXX
44891IN 10 9 [IAC INTERACTIVE ORD 07/01/2020......... Morgan Stanley. 82.000 4770 XXX
44930G 10 7 |ICU MEDICAL ORD 04/06/2020......... Morgan Stanley. 50.000 10,351 XXX
451107 10 6 |IDACORP ORD 04/06/2020......... Morgan Stanley. 121,000 | oo 11,247 XXX
45167R 10 4 |IDEX ORD 04/06/2020......... Morgan Stanley. 75.000 10,797 XXX
452308 10 9 |ILLINOIS TOOL ORD. 04/06/2020......... Morgan Stanley. 240.000 36,250 XXX
452327 10 9 | ILLUMINA ORD 04/06/2020......... Morgan Stanley. 144.000 | cooooveorerereririeeiseeeenea 40,033 XXX
45337C 10 2 |INCYTE ORD 04/06/2020......... Morgan Stanley. 181.000 | oo 15,405 XXX
453838 60 9 | INDEPENDENT BANK ORD 04/06/2020......... Morgan Stanley. 876.000 11,020 XXX
45687V 10 6 |INGERSOLL RAND INC 03/02/2020......... Morgan Stanley. 53.826 1,159 XXX
45784P 10 1 |INSULET ORD 04/06/2020......... Morgan Stanley. 81.000 13,924 XXX
458140 10 0 |INTEL ORD 04/06/2020......... Morgan Stanley. 3,632.000 212,218 XXX
458334 10 9 | INTER PARFUMS ORD 12/09/2020......... Morgan Stanley. 283.000 16,049 XXX
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD. 04/06/2020......... Morgan Stanley. 837.000 96,104 XXX
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD 03/04/2020......... Morgan Stanley. 201.000 26,487 XXX
460690 10 0 | INTERPUBLIC GROUP OF COMPANIES ORD, 04/06/2020 Morgan Stanley. 761.000 | oo 11,430 XXX
46116X 10 1 |INTRA CELLULAR THERAPIES ORD 05/15/2020.. Morgan Stanley. 624.000 13,784 XXX
461202 10 3 |INTUIT ORD 04/06/2020 Morgan Stanley. 201.000 48,264 XXX
46120E 60 2 | INTUITIVE SURGICAL ORD. 04/06/2020 Morgan Stanley. 117.000 58,528 XXX
46187W 10 7 | INVITATION HOMES ORD. 04/06/2020.. Morgan Stanley. 533.000 11,433 XXX
462222 10 0 | IONIS PHARMACEUTICALS ORD 04/06/2020......... Morgan Stanley. 213.000 10,961 XXX
46266C 10 5 [IQVIAHOLDINGS ORD 04/06/2020......... Morgan Stanley. 219.000 25,654 XXX
46625H 10 0 [ JPMORGAN CHASE ORD 04/06/2020......... Morgan Stanley. 2,016.000 180,351 XXX
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469814 10 7 | JACOBS ENGINEERING GROUP ORD 04/06/2020......... Morgan Stanley. 131,000 | oo 10,928 XXX
478160 10 4 | JOHNSON & JOHNSON ORD 04/06/2020 Morgan Stanley. 1,840.000 | ovoovveeriereinreieeeieeiieseiane 257,158 XXX
48203R 10 4 [JUNIPER NETWORKS ORD 04/06/2020.. Morgan Stanley. 564.000 12,036 XXX
482480 10 0 |KLAORD 04/06/2020 Morgan Stanley. 81.000 12,029 XXX
48251W 10 4 |KKR AND CO ORD 07/10/2020 Morgan Stanley. 388.000 13,537 XXX
483548 10 3 | KAMAN ORD 04/06/2020.. Morgan Stanley. 292.000 11,163 XXX
487836 10 8 |KELLOGG ORD 02/28/2020 Morgan Stanley. 202.000 13,161 XXX
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD 04/06/2020......... Morgan Stanley. 175.000 15,878 XXX
49456B 10 1 |KINDER MORGAN CL P ORD 04/06/2020......... Morgan Stanley. 1,232.000 17,236 XXX
497266 10 6 |KIRBY ORD. 04/06/2020......... Morgan Stanley. 255.000 11,582 XXX
500754 10 6 | KRAFT HEINZ ORD 04/06/2020......... Morgan Stanley. 574.000 14,872 XXX
501044 10 1 |KROGER ORD 04/06/2020......... Morgan Stanley. 763.000 [ ovoonvererirrireieniseriiesieenens 24,897 XXX
501797 10 4 |L BRANDS ORD 05/15/2020......... Morgan Stanley. 1,150.000 [ ovovnvirrirrirsrerenierienienens 12,489 XXX
502431 10 9 | L3HARRIS TECHNOLOGIES ORD 04/06/2020......... Morgan Stanley. 214.000 39,376 XXX
511637 10 0 | LAKELAND BANCORP ORD 04/06/2020......... Morgan Stanley. 1,045.000 | ovoooverririieeiereeeeienieeeens 11,077 XXX
513272 10 4 |LAMB WESTON HOLDINGS ORD 04/06/2020......... Morgan Stanley. 206.000 10,675 XXX
517834 10 7 |LAS VEGAS SANDS ORD 04/06/2020......... Morgan Stanley. 368.000 14,978 XXX
518439 10 4 |ESTEE LAUDER CL A ORD 04/06/2020......... Morgan Stanley. 175.000 28,088 XXX
525327 10 2 |LEIDOS HOLDINGS ORD 04/06/2020 Morgan Stanley. 156.000 | .voooerrrererierieieeeieriieniines 14,803 XXX
526107 10 7 |LENNOXINTERNATIONAL ORD 04/06/2020.. Morgan Stanley. 60.000 10,705 XXX
530307 30 5 |LIBERTY BROADBAND SRS C ORD 04/06/2020 Morgan Stanley. 131,000 | cooooererereririeeiseeereeni 14,956 XXX
531229 70 6 |LIBERTY MEDIA LIBERTY BRVS SRS A ORD 04/06/2020 Morgan Stanley. 689.000 12,202 XXX
531229 88 8 |LIBERTY MEDIA LIBERTY BRVS SRS C ORD 04/06/2020.. Morgan Stanley. 629.000 10,963 XXX
532457 10 8 |ELILILLY ORD 04/06/2020 Morgan Stanley. 739.000 | ovoorverrierieereeeieerieniis 104,650 XXX
538034 10 9 |LIVE NATION ENTERTAINMENT ORD 04/06/2020......... Morgan Stanley. 308.000 10,629 XXX
539830 10 9 |LOCKHEED MARTIN ORD 04/06/2020......... Morgan Stanley. 84.000 30,908 XXX
540424 10 8 |LOEWS ORD, 04/06/2020......... Morgan Stanley. 312.000 11,138 XXX
548661 10 7 |LOWE'S COMPANIES ORD 04/06/2020......... Morgan Stanley. 181.000 | .ooooeerrerererierieeeiereiennie 16,067 XXX
550021 10 9 |LULULEMON ATHLETICA ORD 04/06/2020......... Morgan Stanley. 86.000 16,766 XXX
552953 10 1 | MGM RESORTS INTERNATIONAL ORD. 04/06/2020......... Morgan Stanley. 977.000 12,613 XXX
55354G 10 0 |MSCIORD 04/06/2020......... Morgan Stanley 58.000 17,544 XXX
554225 10 2 | MACATAWA BANK ORD 04/06/2020......... Morgan Stanley. 1,551.000 [ ovoovveriniirrerereeeriesieeens 10,655 XXX
55825T 10 3 | MADISON SQUARE GARDEN SPORT CL A ORD 04/17/2020......... Morgan Stanley. 50.000 7,665 XXX
55826T 10 2 | MADISON SQUARE GARDEN ENTER CL A ORD 04/17/2020......... Morgan Stanley. 50.000 3,015 XXX
56585A 10 2 | MARATHON PETROLEUM ORD 04/06/2020......... Morgan Stanley. 629.000 14,524 XXX
57060D 10 8 | MARKETAXESS HOLDINGS ORD. 04/06/2020......... Morgan Stanley. 31.000 12,370 XXX
571748 10 2 | MARSH & MCLENNAN ORD 03/17/2020......... Morgan Stanley. 99.000 8,582 XXX
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD 04/06/2020......... Morgan Stanley. 247.000 17,436 XXX
574795 10 0 [ MASIMO ORD 04/06/2020 Morgan Stanley 63.000 11,663 XXX
57636Q 10 4 |MASTERCARD CL A ORD 04/06/2020.. Morgan Stanley. 739.000 XXX
57667L 10 7 | MATCH GROUP ORD 07/01/2020 Morgan Stanley. 176.989 XXX
57778K 10 5 | MAXAR TECHNOLOGIES ORD 10/19/2020 Morgan Stanley. 891.000 XXX
579780 20 6 |[MCCORMICK ORD 04/06/2020.. Morgan Stanley 102.000 XXX
580135 10 1 |MCDONALD'S ORD 04/06/2020......... Morgan Stanley. 650.000 XXX
58155Q 10 3 [ MCKESSON ORD 04/06/2020......... Morgan Stanley. 122.000 XXX
58463 30 4 |MEDICAL PROPERTIES REIT ORD 04/06/2020......... Morgan Stanley. 718.000 XXX
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587376 10 4 |MERCANTILE BANK ORD 04/06/2020......... Morgan Stanley. 541.000 11,366 XXX
58933y 10 5 |MERCK & CO ORD 04/06/2020 Morgan Stanley. 2,247.000 180,457 XXX
592688 10 5 |METTLER TOLEDO ORD 04/06/2020.. Morgan Stanley. 23.000 16,160 XXX
594918 10 4 |MICROSOFT ORD 05/15/2020 Morgan Stanley. 5,432.000 | ..ooverrerierierineriee s 898,278 XXX
595112 10 3 |MICRON TECHNOLOGY ORD 04/06/2020 Morgan Stanley. 682.000 31,819 XXX
59522 10 3 | MID AMERICA APT COMMUNITI REIT ORD 04/06/2020.. Morgan Stanley. 121.000 12,739 XXX
597742 10 5 | MIDLAND STATES ORD 04/06/2020 Morgan Stanley. 662.000 11,261 XXX
60468T 10 5 | MIRATI THERAPEUTICS ORD. 11/13/2020......... Morgan Stanley. 66.000 15,114 XXX
60770K 10 7 | MODERNA ORD 04/06/2020......... Morgan Stanley. 297.000 10,288 XXX
609207 10 5 | MONDELEZ INTERNATIONAL CL A ORD 03/19/2020......... Morgan Stanley. 602.000 31,169 XXX
60937P 10 6 | MONGODB CL A ORD 05/15/2020......... Morgan Stanley. 62.000 12,169 XXX
61174X 10 9 | MONSTER BEVERAGE ORD, 04/06/2020......... Morgan Stanley. 338.000 20,328 XXX
615369 10 5 |MOODYS ORD 04/06/2020......... Morgan Stanley. 129.000 | cvoovverrerererierireerseeereeninae 29,562 XXX
617446 44 8 | MORGAN STANLEY ORD 12/09/2020......... Morgan Stanley. 182.000 | oo 11,715 XXX
620076 30 7 | MOTOROLA SOLUTIONS ORD 05/15/2020......... Morgan Stanley. 95.000 12,262 XXX
629377 50 8 |NRGENERGY ORD 04/06/2020......... Morgan Stanley. 394.000 10,733 XXX
636518 10 2 | NATIONAL INSTRUMENTS ORD. 04/06/2020......... Morgan Stanley. 313.000 10,971 XXX
64110D 10 4 |NETAPP ORD 04/06/2020......... Morgan Stanley. 277.000 10,969 XXX
64110L 10 6 |NETFLIX ORD 04/06/2020 Morgan Stanley. 361.000 137,166 XXX
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD 04/06/2020.. Morgan Stanley. 151.000 XXX
651639 10 6 | NEWMONT ORD 04/06/2020 Morgan Stanley. 874.000 XXX
65339F 10 1 | NEXTERA ENERGY ORD 05/15/2020 Morgan Stanley. 93.000 21,190 XXX
654106 10 3 |NIKE CL B ORD 04/06/2020.. Morgan Stanley. 928.000 78,537 XXX
655663 10 2 |NORDSON ORD 04/06/2020 Morgan Stanley. 81.000 11,315 XXX
655844 10 8 | NORFOLK SOUTHERN ORD, 04/06/2020......... Morgan Stanley. 126.000 19,499 XXX
666807 10 2 | NORTHROP GRUMMAN ORD 04/06/2020......... Morgan Stanley. 133.000 44,200 XXX
668771 10 8 | NORTONLIFELOCK ORD 04/06/2020......... Morgan Stanley. 565.000 10,718 XXX
670346 10 5 |NUCOR ORD 04/06/2020......... Morgan Stanley. 290.000 10,878 XXX
67059N 10 8 |NUTANIX CL A ORD 01/23/2020......... Morgan Stanley. 83.000 3,000 XXX
67066G 10 4 [NVIDIA ORD. 04/07/2020......... Morgan Stanley. 478.000 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD 04/06/2020......... Morgan Stanley. 1,056.000 XXX
679295 10 5 |OKTACLAORD 04/06/2020......... Morgan Stanley. 117.000 XXX
681919 10 6 | OMNICOM GROUP ORD 04/06/2020......... Morgan Stanley. 273.000 XXX
682406 10 3 | ONE LIBERTY PROPERTIES REIT ORD. 11/02/2020......... Morgan Stanley. 824.550 10,849 XXX
68389X 10 5 | ORACLE ORD 05/15/2020......... Morgan Stanley. 1,685.000 [ ..ocvvuverirerireierirerieereieeeeeea 81,773 XXX
68571X 10 3 | ORCHID ISLAND CAPITAL ORD. 07/10/2020......... Morgan Stanley. 3,091.000 13,693 XXX
68902V 10 7 | OTIS WORLDWIDE ORD 04/03/2020......... Morgan Stanley. 280.000 15,223 XXX
689648 10 3 |OTTER TAIL ORD 04/06/2020......... Morgan Stanley. 241.000 11,098 XXX
690742 10 1 |OWENS CORNIING ORD 04/06/2020 Morgan Stanley. 295.000 11,299 XXX
69324R 10 4 | PCSB FINANCIAL ORD 04/06/2020.. Morgan Stanley. 789.000 10,383 XXX
69331C 10 8 |PG&E ORD 11/13/2020 Morgan Stanley. 1,380.000 | .... 15,732 XXX
693506 10 7 |PPG INDUSTRIES ORD. 04/06/2020 Morgan Stanley. 128.000 | .voooveerrererierierieceiereieniin 11,089 XXX
69351T 10 6 |PPL ORD 04/06/2020.. Morgan Stanley 676.000 16,170 XXX
69354M 10 8 | PRAHEALTH SCIENCES ORD. 04/06/2020......... Morgan Stanley. 142.000 XXX
69370C 10 0 |PTC ORD 04/06/2020......... Morgan Stanley. 188.000 XXX
693718 10 8 |PACCAR ORD 04/06/2020......... Morgan Stanley. 168.000 XXX
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697435 10 5 |PALO ALTO NETWORKS ORD. 04/06/2020......... Morgan Stanley. 63.000 10,794 XXX
69924R 10 8 | PARAMOUNT GROUP REIT ORD 04/06/2020 Morgan Stanley. 1,464.000 | .oooonvorririreeeneeeresieens 12,883 XXX
704326 10 7 | PAYCHEX ORD 04/06/2020.. Morgan Stanley. 255.000 16,649 XXX
70432V 10 2 |PAYCOM SOFTWARE ORD 04/06/2020 Morgan Stanley. 63.000 11,457 XXX
70450Y 10 3 | PAYPAL HOLDINGS ORD 04/06/2020 Morgan Stanley. 1,053.000 [ .ooverirrerierieierireeieieeieeeens 107,059 XXX
70614W 10 0 |PELOTON INTERACTIVE ORD 07/10/2020.. Morgan Stanley. 209.000 14,310 XXX
70959W 10 3 | PENSKE AUTOMOTIVE GROUP VTG ORD 11/13/2020 Morgan Stanley. 265.000 15,775 XXX
70975L 10 7 |PENUMBRA ORD 04/06/2020......... Morgan Stanley. 65.000 10,604 XXX
709789 10 1 |PEOPLE BANCORP ORD 04/06/2020......... Morgan Stanley. 510.000 11,108 XXX
713448 10 8 |PEPSICO ORD 04/06/2020......... Morgan Stanley. 500.000 65,580 XXX
71377A 10 3 | PERFORMANCE FOOD GROUP ORD 12/09/2020......... Morgan Stanley. 339.000 16,174 XXX
714046 10 9 | PERKINELMER ORD 04/06/2020......... Morgan Stanley. 145.000 | cooooveerrererieriserieeeiereieni 10,934 XXX
717081 10 3 |PFIZER ORD 11/16/2020......... Morgan Stanley. 4,669.000 | .ovvonveeirrnirenierieriis 153,370 XXX
723484 10 1 | PINNACLE WEST ORD 04/06/2020......... Morgan Stanley. 152.000 | oo 11,298 XXX
723521 10 6 |PINTEREST CL A ORD 12/09/2020......... Morgan Stanley. 326.000 20,759 XXX
723787 10 7 | PIONEER NATURAL RESOURCE ORD. 12/09/2020......... Morgan Stanley. 55.000 6,294 XXX
72919P 20 2 |PLUG POWER ORD 11/13/2020......... Morgan Stanley. 653.000 15,300 XXX
736508 84 7 | PORTLAND GENERAL ELECTRIC ORD 04/06/2020......... Morgan Stanley. 223.000 11,326 XXX
737446 10 4 |POST HOLDINGS ORD 04/06/2020 Morgan Stanley. 120.000 | cooooveorrirerierieieeeereenis 10,604 XXX
74112D 10 1 |PRESTIGE CONSUMER HEALTHCARE ORD 05/15/2020.. Morgan Stanley. 306.000 12,246 XXX
741447 10 8 | T ROWE PRICE GROUP ORD 04/06/2020 Morgan Stanley. 165.000 | .voooverrrererierieeieeeiereieniine 16,946 XXX
742718 10 9 |PROCTER & GAMBLE ORD. 04/06/2020 Morgan Stanley. 1,694.000 | ..ocvoivrerierireierireeieiericeiens 199,570 XXX
74340W 10 3 |PROLOGIS REIT 04/06/2020.. Morgan Stanley. 594.000 47,657 XXX
74368L 20 3 |PROTECTIVE INSURANCE CL B ORD 04/06/2020 Morgan Stanley. 814.000 10,867 XXX
744320 10 2 | PRUDENTIAL FINANCIAL ORD 04/06/2020......... Morgan Stanley. 224.000 11,007 XXX
744573 10 6 | PUBLIC SERVICE ENTERPRISE GROUP ORD. 04/06/2020......... Morgan Stanley. 356.000 16,679 XXX
74460D 10 9 |PUBLIC STORAGE REIT ORD 04/06/2020......... Morgan Stanley. 131.000 26,689 XXX
747525 10 3 | QUALCOMM ORD 04/06/2020......... Morgan Stanley. 712.000 50,844 XXX
74834L 10 0 | QUEST DIAGNOSTICS ORD 04/06/2020......... Morgan Stanley. 141,000 | coooveeereerieserieeei e 11,095 XXX
749685 10 3 |RPMORD 04/06/2020......... Morgan Stanley. 181.000 | cvoooverrcrererierirerinceerenii 10,820 XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD 12/09/2020......... Morgan Stanley. 709.000 | cooovvererrerirerireeerireeeeenieand 45,703 XXX
756109 10 4 |REALTY INCOME REIT ORD, 04/06/2020......... Morgan Stanley. 326.000 15,260 XXX
75886F 10 7 |REGENERON PHARMACEUTICALS ORD 04/06/2020......... Morgan Stanley. 78.000 39,333 XXX
759509 10 2 |RELIANCE STEEL ORD. 04/06/2020......... Morgan Stanley. 130.000 10,962 XXX
759916 10 9 |REPLIGEN ORD 04/06/2020......... Morgan Stanley. 105.000 10,575 XXX
760759 10 0 |REPUBLIC SERVICES ORD 04/06/2020......... Morgan Stanley. 282.000 20,899 XXX
761152 10 7 |RESMED ORD 04/06/2020......... Morgan Stanley. 153.000 24,220 XXX
76131N 10 1 |RETAIL OPPORTUNITY INVEST REIT ORD 04/06/2020......... Morgan Stanley. 1,476.000 10,937 XXX
76169C 10 0 |REXFORD INDUSTRIAL REALTY REIT ORD 04/06/2020 Morgan Stanley. 286.000 10,922 XXX
76680R 20 6 | RINGCENTRAL CL A ORD 04/06/2020.. Morgan Stanley. 66.000 14,725 XXX
773903 10 9 |ROCKWELL AUTOMAT ORD 04/06/2020 Morgan Stanley. 100.000 | cvoovverreererierieeieeeeereieenines 15,741 XXX
77543R 10 2 |ROKU CL A ORD 04/06/2020 Morgan Stanley. 127.000 | oo 11,365 XXX
776696 10 6 |ROPER TECHNOLOGIES ORD 04/06/2020.. Morgan Stanley. 87.000 27,198 XXX
778296 10 3 |ROSS STORES ORD 04/06/2020......... Morgan Stanley. 138.000 | oo 12,031 XXX
780287 10 8 |ROYAL GOLD ORD 04/06/2020......... Morgan Stanley. 135.000 12,798 XXX
78409V 10 4 | S&P GLOBAL ORD 04/06/2020......... Morgan Stanley. 191.000 48,864 XXX
78410G 10 4 | SBA COMMUNICATIONS CL A REIT ORD 04/06/2020......... Morgan Stanley. 97.000 26,914 XXX
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78467J 10 0 | SS AND C TECHNOLOGIES HOLDINGS ORD. 04/06/2020......... Morgan Stanley. 319.000 14,728 XXX
79466L 30 2 | SALESFORCE.COM ORD 04/06/2020 Morgan Stanley. 698.000 103,825 XXX
80283M 10 1 | SANTANDER CONSUMER USA HOLDINGS ORD 12/09/2020.. Morgan Stanley. 904.000 20,593 XXX
803607 10 0 | SAREPTA THERAPEUTICS ORD 04/06/2020 Morgan Stanley. 110.000 | cvooverrereeririreeieeeereni 11,118 XXX
806857 10 8 | SCHLUMBERGER ORD 04/06/2020 Morgan Stanley. 1,070.000 [ ..ocvooiveiierireeenirereeeeieeieeens 16,767 XXX
808513 10 5 | CHARLES SCHWAB ORD 10/06/2020.. Morgan Stanley. 1,256.859 55,517 XXX
812578 10 2 | SEATTLE GENETICS ORD. 04/06/2020 Morgan Stanley. 121,000 | coooereeereeerieeeieeeereennies 15,061 XXX
816851 10 9 | SEMPRA ENERGY ORD. 04/06/2020......... Morgan Stanley. 164.000 18,703 XXX
81762P 10 2 | SERVICENOW ORD 04/06/2020......... Morgan Stanley. 164.000 44,272 XXX
824348 10 6 | SHERWIN WILLIAMS ORD 04/06/2020......... Morgan Stanley. 59.000 28,429 XXX
82620P 10 2 | SIERRA BANCORP ORD 04/06/2020......... Morgan Stanley. 673.000 10,835 XXX
828806 10 9 | SIMON PROP GRP REIT ORD 04/06/2020......... Morgan Stanley. 305.000 16,488 XXX
82968B 10 3 | SIRIUS XM HOLDINGS ORD 04/06/2020......... Morgan Stanley. 2,306.000 11,046 XXX
83088M 10 2 | SKYWORKS SOLUTIONS ORD 04/06/2020......... Morgan Stanley. 129.000 11,584 XXX
83088V 10 2 | SLACK TECHNOLOGIES CL A ORD 07/10/2020......... Morgan Stanley. 485.000 16,412 XXX
83200N 10 3 | SMARTSHEET CL A ORD 05/15/2020......... Morgan Stanley. 231.000 12,213 XXX
832696 40 5 |JM SMUCKER ORD 04/06/2020......... Morgan Stanley. 112,000 | oo 12,901 XXX
842587 10 7 | SOUTHERN ORD 04/06/2020......... Morgan Stanley. 858.000 47,533 XXX
842873 10 1 |SOUTHERN FIRST BANC ORD 04/06/2020 Morgan Stanley. 419.000 10,538 XXX
843395 10 4 | SOUTHERN NATNL BANCORP VIRGINIA ORD 04/06/2020.. Morgan Stanley. 1,245.000 .10,931 XXX
844741 10 8 | SOUTHWEST AIRLINES ORD. 04/06/2020 Morgan Stanley. 465.000 | .... 14,276 XXX
84860W 30 0 | SPIRIT REALTY CAPITAL REIT ORD 04/06/2020 Morgan Stanley. 464.000 | ..ooooncreireireeeene 11,182 XXX
848637 10 4 | SPLUNK ORD 02/07/2020.. Morgan Stanley. 2.000 328 XXX
84863T 10 6 | SPOK HOLDINGS ORD 04/06/2020 Morgan Stanley. 928.000 10,078 XXX
852234 10 3 | SQUARE CL A ORD 11/13/2020......... Morgan Stanley. 270.000 30,801 XXX
854502 10 1 | STANLEY BLACK AND DECKER ORD 04/06/2020......... Morgan Stanley. 150.000 | cooooverrerererieriseeiseeerieni 16,004 XXX
855244 10 9 | STARBUCKS ORD 04/06/2020......... Morgan Stanley. 1,024.000 | ..o 69,417 XXX
857477 10 3 | STATE STREET ORD 04/06/2020......... Morgan Stanley. 289.000 16,054 XXX
860372 10 1 | STEWART INFO SVC ORD 04/06/2020......... Morgan Stanley. 439.000 | .ovoonvererirrireieneerierienees 11,173 XXX
863667 10 1 |STRYKER ORD 04/06/2020......... Morgan Stanley. 359.000 59,472 XXX
866082 10 0 | SUMMIT HOTEL PROPERTIES REIT ORD 04/06/2020......... Morgan Stanley. 2,995.000 10,962 XXX
866674 10 4 | SUN COMMUNITIES REIT ORD 04/06/2020......... Morgan Stanley. 97.000 11,505 XXX
871829 10 7 |SYSCO ORD 11/13/2020......... Morgan Stanley. 516.000 26,780 XXX
872590 10 4 | T MOBILE US ORD 05/15/2020......... Morgan Stanley. 127.000 12,360 XXX
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD 04/06/2020......... Morgan Stanley. 119.000 14,434 XXX
876030 10 7 | TAPESTRY ORD 04/07/2020......... Morgan Stanley. 858.000 12,629 XXX
87612E 10 6 | TARGET ORD 05/15/2020......... Morgan Stanley. 436.000 [ .ovoooverrireieeiereerrenreeens 45,045 XXX
87918A 10 5 | TELADOC HEALTH ORD 04/06/2020......... Morgan Stanley. 87.000 13,061 XXX
879360 10 5 |TELEDYNE TECH ORD 04/06/2020 Morgan Stanley. 46.000 14,186 XXX
879369 10 6 | TELEFLEX ORD 04/06/2020.. Morgan Stanley. 48.000 15,430 XXX
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD 04/06/2020 Morgan Stanley. 622.000 10,730 XXX
88025U 10 9 | 10X GENOMICS CL A ORD. 11/13/2020 Morgan Stanley. 109.000 | cvoooveerrererierirerieeeiereieniine 15,102 XXX
88104R 20 9 | TERRAFORM POWER CL A ORD 05/15/2020.. Morgan Stanley. 692.000 12,158 XXX
88160R 10 1 |TESLAORD 04/06/2020......... Morgan Stanley. 129.000 | oo 66,595 XXX
882508 10 4 | TEXAS INSTRUMENTS ORD 02/07/2020......... Morgan Stanley. 7.000 904 XXX
883203 10 1 |TEXTRON ORD 04/06/2020......... Morgan Stanley. 416.000 | ovoonverrirrireierieeenienees 11,373 XXX
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88339J 10 5 | TRADE DESK CL A ORD 04/06/2020......... Morgan Stanley. 64.000 12,163 XXX
883556 10 2 | THERMO FISHER SCIENTIFIC ORD 04/06/2020 Morgan Stanley. 138.000 | .voooveerrererierireireieresenieaa 41,952 XXX
88579y 10 1 |3MORD 04/06/2020.. Morgan Stanley. 484.000 68,099 XXX
88642R 10 9 | TIDEWATER ORD 04/06/2020 Morgan Stanley. 1,656.000 | .ovoovverrirrieeserieeiierienens 10,814 XXX
886547 10 8 | TIFFANY ORD 04/06/2020 Morgan Stanley. 113.000 14,483 XXX
891092 10 8 |TORO ORD 04/06/2020.. Morgan Stanley. 165.000 .10,809 XXX
892356 10 6 | TRACTOR SUPPLY ORD 04/06/2020 Morgan Stanley. 130.000 11,435 XXX
892672 10 6 | TRADEWEB MARKETS CL A ORD 07/10/2020......... Morgan Stanley. 243.000 13,304 XXX
89417E 10 9 | TRAVELERS COMPANIES ORD 04/06/2020......... Morgan Stanley. 257.000 25,438 XXX
896239 10 0 | TRIMBLE ORD 04/06/2020......... Morgan Stanley. 363.000 11,304 XXX
89832Q 10 9 | TRUIST FINANCIAL ORD 04/06/2020......... Morgan Stanley. 1,020.000 30,365 XXX
90138F 10 2 | TWILIO CL A ORD 04/06/2020......... Morgan Stanley. 128.000 | ..oooveerrererierierieeeieriieniines 11,092 XXX
90184L 10 2 | TWITTER ORD 04/06/2020......... Morgan Stanley. 644.000 16,055 XXX
902252 10 5 | TYLER TECHNOLOGIES ORD 04/06/2020......... Morgan Stanley. 48.000 14,393 XXX
902494 10 3 |TYSON FOODS CL A ORD 04/06/2020......... Morgan Stanley. 269.000 15,185 XXX
902973 30 4 |US BANCORP ORD 04/06/2020......... Morgan Stanley. 1,109.000 38,116 XXX
90353T 10 0 | UBER TECHNOLOGIES ORD. 07/10/2020......... Morgan Stanley. 897.000 26,531 XXX
90353W 10 3 | UBIQUITI ORD 09/15/2020......... Morgan Stanley. 95.000 14,758 XXX
90384S 30 3 |ULTABEAUTY ORD 04/06/2020 Morgan Stanley. 66.000 12,453 XXX
907818 10 8 | UNION PACIFIC ORD 04/06/2020.. Morgan Stanley. 242.000 35,780 XXX
910047 10 9 | UNITED AIRLINES HOLDINGS ORD. 04/06/2020 Morgan Stanley. 546.000 13,115 XXX
910340 10 8 | UNITED FIRE GROUP ORD 04/06/2020 Morgan Stanley. 343.000 10,667 XXX
911312 10 6 | UNITED PARCEL SERVICE CL B ORD 04/06/2020.. Morgan Stanley. 441.000 42,195 XXX
911363 10 9 | UNITED RENTAL ORD 04/06/2020 Morgan Stanley. 113.000 XXX
91324P 10 2 |UNITEDHEALTH GRP ORD 04/06/2020......... Morgan Stanley. 473.000 XXX
913903 10 0 | UNIVERSAL HEALTH SERVICES CL B ORD 04/06/2020......... Morgan Stanley. 121.000 XXX
915338 10 0 [UPJOHN INC 11/16/2020......... Morgan Stanley. 579.325 XXX
918204 10 8 |VFORD 12/09/2020......... Morgan Stanley. 298.000 XXX
91913y 10 0 | VALERO ENERGY ORD 04/06/2020......... Morgan Stanley. 364.000 XXX
92220P 10 5 | VARIAN MEDICAL SYSTEMS ORD 04/06/2020......... Morgan Stanley. 107.000 | coooverrerererieriserineeiereeni 11,148 XXX
922475 10 8 |VEEVA SYSTEMS ORD 04/06/2020......... Morgan Stanley. 152.000 23,835 XXX
92276F 10 0 | VENTAS REIT ORD 04/06/2020......... Morgan Stanley. 459.000 | .ovoooverririreeieneeeenieeees 11,998 XXX
92339V 30 8 | VEREIT,INC 12/18/2020......... Morgan Stanley. 516.600 11,469 XXX
92343E 10 2 | VERISIGN ORD 04/06/2020......... Morgan Stanley. 83.000 16,256 XXX
92343V 10 4 | VERIZON COMMUNICATIONS ORD 04/06/2020......... Morgan Stanley. 3,605.000 204,404 XXX
92345Y 10 6 | VERISK ANALYTICS ORD 04/07/2020......... Morgan Stanley. 236.000 35,074 XXX
92532F 10 0 | VERTEX PHARMACEUTICALS ORD 04/06/2020......... Morgan Stanley. 246.000 62,804 XXX
92556H 20 6 | VIACOMCBS CL B ORD 04/06/2020......... Morgan Stanley. 831.000 11,584 XXX
92556V 10 6 | VIATRIS ORD 11/16/2020 Morgan Stanley. 752.000 XXX
925652 10 9 | VICIPPTYS ORD 04/06/2020.. Morgan Stanley. 750.000 XXX
92826C 83 9 |VISACLAORD 04/06/2020 Morgan Stanley. 1,283.000 XXX
928881 10 1 |VONTIER ORD 10/09/2020 Morgan Stanley. 107.200 XXX
92936U 10 9 |W P CAREY REIT ORD 04/06/2020.. Morgan Stanley. 206.000 11,565 XXX
931142 10 3 | WALMART ORD 04/06/2020......... Morgan Stanley. 1,092.000 | .ooveerereerireierereeieireneceeens 137,668 XXX
931427 10 8 | WALGREEN BOOTS ALLIANCE ORD 04/06/2020......... Morgan Stanley. 641.000 27,326 XXX
94106L 10 9 | WASTE MANAGEMENT ORD, 04/06/2020......... Morgan Stanley. 422.000 38,524 XXX




AR E

Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

SCHEDULE D - PART 3

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

4

5

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
941848 10 3 |WATERS ORD 04/06/2020......... Morgan Stanley. 76.000 14,356 XXX
94419L 10 1 |WAYFAIR CLA ORD 05/15/2020 Morgan Stanley. 70.000 12,117 XXX
949746 10 1 |WELLS FARGO ORD. 04/06/2020.. Morgan Stanley. 2,891.000 82,769 XXX
95040Q 10 4 |WELLTOWER ORD 04/06/2020 Morgan Stanley. 387.000 16,451 XXX
955306 10 5 |WEST PHARM SVC ORD 04/06/2020 Morgan Stanley. 90.000 14,517 XXX
958102 10 5 |WESTERN DIGITAL ORD 04/06/2020.. Morgan Stanley. 312.000 13,513 XXX
959802 10 9 | WESTERN UNION ORD 04/06/2020 Morgan Stanley. 583.000 11,205 XXX
96208T 10 4 |WEXORD 04/06/2020......... Morgan Stanley. 110.000 | cooovveererererierieerieeeiereieniin 11,298 XXX
962166 10 4 | WEYERHAEUSER REIT 04/06/2020......... Morgan Stanley. 674.000 11,525 XXX
966084 20 4 | WHITESTONE REIT ORD 04/06/2020......... Morgan Stanley. 1,957.000 [ oo 9,883 XXX
969457 10 0 | WILLIAMS ORD 04/06/2020......... Morgan Stanley. 910.000 12,285 XXX
98138H 10 1 |WORKDAY CL A ORD 04/06/2020......... Morgan Stanley. 131,000 | coooveeeereerinerrerieeeiereenii 17,071 XXX
983793 10 0 | XPO LOGISTICS ORD 04/06/2020......... Morgan Stanley. 233.000 11,704 XXX
98389B 10 0 | XCEL ENERGY ORD 04/06/2020......... Morgan Stanley. 449.000 27,456 XXX
98419M 10 0 [XYLEM ORD 04/06/2020......... Morgan Stanley. 171.000 11,147 XXX
988498 10 1 |YUM BRANDS ORD 04/06/2020......... Morgan Stanley. 240.000 16,920 XXX
98850P 10 9 | YUM CHINA ORD C 04/06/2020......... Morgan Stanley. 348.000 15,197 XXX
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD 04/06/2020......... Morgan Stanley. 58.000 1,127 XXX
98936J 10 1 |ZENDESK ORD 04/06/2020 Morgan Stanley. 179.000 10,933 XXX
98956P 10 2 | ZIMMER BIOMET HOLDINGS ORD 04/06/2020.. Morgan Stanley. 164.000 16,062 XXX
98978V 10 3 |ZOETIS CL A ORD 04/06/2020 Morgan Stanley. 226.000 28,655 XXX
98980G 10 2 |ZSCALER ORD 07/10/2020 Morgan Stanley. 106.000 13,302 XXX
98980L 10 1 |{ZOOM VIDEO COMMUNICATIONS CL A ORD 09/15/2020.. Morgan Stanley. 151.000 41,913 XXX
98986T 10 8 |ZYNGACLAORD 04/06/2020 Morgan Stanley. 1,556.000 10,596 XXX
G0176J 10 9 | ALLEGION ORD C 04/06/2020......... Morgan Stanley. 123.000 11,622 XXX
G02602 10 3 |AMDOCS ORD 04/06/2020......... Morgan Stanley. 190.000 10,878 XXX
G06242 10 4 | ATLASSIAN CL A ORD C 04/06/2020......... Morgan Stanley. 79.000 10,812 XXX
G0692U 10 9 | AXIS CAPITAL HOLDINGS ORD C 04/06/2020......... Morgan Stanley. 287.000 10,820 XXX
G1151C 10 1 |ACCENTURE CL A ORD. C 09/15/2020......... Morgan Stanley. 54.000 12,313 XXX
G16962 10 5 |BUNGE ORD 04/06/2020......... Morgan Stanley. 278.000 10,639 XXX
G29183 10 3 |EATON ORD C 04/06/2020......... Morgan Stanley. 361.000 27,941 XXX
G3075P 10 1 |ENSTAR GROUP ORD. C 04/06/2020......... Morgan Stanley. 65.000 10,630 XXX
G3223R 10 8 |EVEREST RE GROUP ORD C 04/06/2020......... Morgan Stanley. 72.000 13,675 XXX
G3922B 10 7 [GENPACT ORD C 04/06/2020......... Morgan Stanley. 394.000 10,800 XXX
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD C 04/06/2020......... Morgan Stanley. 329.000 10,515 XXX
G5005R 10 7 | JAMES RIVER GROUP HOLDINGS ORD C 04/06/2020......... Morgan Stanley. 320.000 10,707 XXX
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD C 04/06/2020......... Morgan Stanley. 554.000 15,185 XXX
G5876H 10 5 | MARVELL TECHNOLOGY GROUP ORD C 04/06/2020......... Morgan Stanley. 494.000 | ovoonvererireiereiere s 11,777 XXX
G5960L 10 3 |MEDTRONIC ORD C. 05/15/2020 Morgan Stanley. 119.000 | cooovverereerieriseesseerereeni 11,173 XXX
G6095L 10 9 | APTIV ORD C 03/13/2020.. Morgan Stanley. 74.000 5234 XXX
G6674U 10 8 |NOVOCURE ORD C 04/06/2020 Morgan Stanley. 163.000 | cvoooveerrererierieeieeeiereieenines 11,263 XXX
G8473T 10 0 |STERIS ORD. C. 04/06/2020 Morgan Stanley. 99.000 14,716 XXX
G85158 10 6 | STONECO CL AORD C. 11/13/2020.. Morgan Stanley. 237.000 15,272 XXX
G8994E 10 3 | TRANE TECHNOLOGIES ORD C 03/02/2020......... Morgan Stanley. 333.000 17,907 XXX
G96629 10 3 |WILLIS TOWERS WATSON ORD C 04/06/2020......... Morgan Stanley. 147.000 25,778 XXX
H1467J 10 4 |CHUBB ORD C 04/06/2020......... Morgan Stanley. 222.000 24,589 XXX
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H2906T 10 9 | GARMIN ORD C 04/06/2020......... Morgan Stanley. 188.000 | .vvooervrererireriseerseererirenin 14,183 XXX
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD C. 04/06/2020......... Morgan Stanley. 119.000 | cvvvvrvreerreerireeeisseeesseeneiees 14,580 XXX
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD 04/06/2020.. Morgan Stanley. 224.000 11,173 XXX
N72482 12 3 | QIAGEN ORD C. 04/06/2020......... Morgan Stanley. 257.000 10,280 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 17,449,549 XXX 0
9799997. Total - Common Stocks - Part 3 17,449,549 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5. 423,344 XXX
9799999. Total - Common Stocks 17,872,892 XXX 0
9899999. Total - Preferred and Common Stocks 17,872,892 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 37,390,950 XXX 58,292
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Bonds - U.S. Government
9128628 N4 8 |UNITED STATES TREASURY... e | | 12/31/2020. | Maturity @ 100.00 IS S 110,000 | 1o 110,000 | .. 110,911 110,189 (189) (189) 110,000 (N 1925 | 12/31/2020.
912828 NT 3 |UNITED STATES TREASURY... < | - | 08/15/2020. | Maturity @ 100.00 Rl E PO 150,000 | oo 150,000 | ..ovcve. 157,125 150,850 (850) (850) 150,000 0 3,938 | 08/15/2020.
0599999, Total - Bonds - U.S. Government 260,000 260,000 268,036 261,038 0. .(1,038) 0 (1,038) 0 260,000 0 0 0 XXX
Bonds - U.S. States, Territories and Possessions
13063D DE 5 [CALIFORNIA ST [ - [10/01/2020. [ Maturity @ 100.00 500,000 500,000 502,710 500,736 (736) (736) 500,000 0 11,500 | 10/01/2020.
1799999. Total - Bonds - U.S. States, Territories & Possession 500’000 500’000 502'710 500,736 0 (736) 0 (736) 0 500,000 0 0 0 1’500 XXX
Bonds - U.S. Special R ue and Special A t
3130A3 UQ 5 |FEDERAL HOME LOAN BANKS. ... -] 12/11/2020. [ Maturity @ 100.00-rorooro oo 500,000 500,000 508,480 501,692 | oo | o (1,692) (1,692) 500,000 0 12/11/2020.
3130AA  CA 4 |FEDERAL HOME LOANBANKS.....ooccvvvvrvse -+ | 10/28/2020. | Maturity @ 100.00...c..voovsovsovsosionicnens | 1,200,000 | ....... 1,200,000 | ....... 1,198,656 | ........ 1,199,709 291 2 D DA 1,200,000 0. 10/28/2020.
313380 WG 8 | FEDERAL HOME LOAN BANKS e | -+ | 09/11/2020. | Maturity @ 100.00 R IR B 1,000,000 | ....... 1,000,000 | ....... 1,005,000 | ............ 1,000,804 (804) LCTOZ ) S 1,000,000 0| 13,750 | 09/11/2020.
313383 4H 1 |FEDERAL HOME LOAN BANKS e | - | 06/1212020. | Maturity @ 100.00. e IR B 1,000,000 | ........ 1,000,000 | ....... 1,011,380 | ........... 1,001,208 | ooooroveers [ v (1,298) (221 S B 1,000,000 (N — 6,875 | 06/12/2020.
3133EF 4D 6 |FEDERAL FARM CREDIT BANKS FUNDING | 03/11/2020. | Call @ 100.00
CORP L | e 1,000,000 | .......1,000,000 999,000 999,732 39 39 999,771 229 229 6,345 | 0412012021,
3133EH NJ 8 |FEDERAL FARM CREDIT BANKS FUNDING .| 0212/2020. | Call @ 100.00......occorooserorrerorsee
CORP 900,000 900,000 899,330 899,783 21 21 899,803 | .oooorcrrs | e 197 { oo 197 | o 6,762 | 03/115/2021.
3134G9 ML 8 |FEDERAL HOME LOAN MORTGAGE CORP....... |.. | 03/16/2020. | Maturity @ 100.00.....ocvrsvsvsvs | i [ 1,000,000 | ......1,000,000 | ......1,001,250 | ......... 1,000,000 0 [ | s 1,000,000 N - 6,500 | 03116/2020.
3134GB N4 0 |FEDERAL HOME LOAN MORTGAGE CORP........ .| 06/29/2020. | Maturity @ 100.00.............oovcccrsrerree. 650.000 | . 650,000 | oo 650,000 650,000 0 650,000 0 5281 | 06/29/2020.
3134GU UN 8 | FEDERAL HOME LOAN MORTGAGE CORP....... | 06/18/2020. | Call @ 100.00.evvvvvvvsssssssssene | 1,500,000 | ....... 1,500,000 | ....... 1,499,625 | .oovre 1,499,635 59 LN IO 1,499,694 306 306 | ..... 13,198 | 11/28/2022.
3136G3 QB 4 |FEDERAL NATIONAL MORTGAGE .- | 05/26/2020. | Maturity @ 100.00..........cc.orserrrrorree
ASSOCIATION e L 1,500,000 | .......1,500,000 | .......1,500,000 | .o 1,500,000 [ I 1,500,000 0|...10313 | 05/26/2020.
3136G3 R3 1 |FEDERAL NATIONAL MORTGAGE .| 01/27/2020. | Maturity @ 100.00
ASSOCIATION 822,000 | ... 822,000 | oo 822,000 822,000 0 822,000 0 o 5,138 | 01/27/2020.
3136G3 VG 7 |FEDERAL NATIONAL MORTGAGE .| 03/29/2020. | Call @ 100.00.........oocooereerors oo
ASSOCIATION ] 2001,000,000 | .....1,000,000 | .......1,000,000 1,000,000 0 0] .....7,500 | 09/20/2020.
3199999. Total - Bonds - U.S. Special Revenue and Special A ey B 12,072,000 | .....12,072,000 | .....12,094,721 12,074,653 0 (3,385) 0 (3,385) 012,071,268 | oo 0 732 e 732 |...110,836 | XXX
Bonds - Industrial and Miscellaneous
000000 00 O |Bank of Oklahoma .. | 07/02/2020. Maturity@100.00 ..................................... ..100,000 ..100,000 ..100,000 100,000 0 100,000 07/02/2020.
02587D 2N 7 |American Express National Bank..............cccccrvevenne .. | 12/07/2020. | Maturity @ 100.00. 250.000 250.000 250.000 250,000 0 250,000 12/07/2020.
037833 AX 8 |APPLEINC .. | 02/07/2020. | Maturity @ 100.00. 200,000 200,000 | ........... 198,410 199,948 59 59 200,000 02/07/2020.
037833 CS 7 |APPLEINC | 08/11/2020. | Maturity @ 100.00. .o | 1,250,000 | ....... 1,250,000 | ....... 1,247,690 | oo 1,249,662 338 3 D D 1,250,000 05/11/2020.
166764 AR 1 | CHEVRON CORP -+ | 03/03/2020. | Maturity @ 100.00. O T B 1,000,000 | ....... 1,000,000 999,867 999,991 9 1 I 1,000,000 03/03/2020.
17325F  AJ 7 |CITIBANK NA | 09/21/2020. | Call @ 100.00... 2,500,000 2,500,000 | ........ 2,461,240 2,481,804 | cooooveesen | o 16,385 | ..ovveerieres | oo 16,385 2,498,189 10/20/2020.
191216 BT 6 |COCA-COLA CO | 10/2712020. | Maturity @ 100.00....ooooveversvensvessnenn [ 1,000,000 | ........ 1,000,000 | ....... 1,000,000 | ............ 1,000,000 [0 U B 1,000,000 10/27/2020.
254673 AE 6 |Discover Bank .. | 08/10/2020. | Maturity @ 100.00. 200,000 200,000 200,000 200,000 0 200,000 08/10/2020.
38148L AA 4 | GOLDMAN SACHS GROUP INC........cocevveeriaririnnae .. | 03/23/2020. | Call @ 100.00... 2,500,000 2.500,000 | ........ 2,486,323 2,496,554 2501 2501 2,499,055 04/23/2020.
38148P MJ 3 | Goldman Sachs Bank USA.........c.cccuueveemecriierinnnns .. | 08/10/2020. | Maturity @ 100.00.........ccccerereeererriererrenns 250.000 250,000 250,000 250,000 0 250,000 01.....4776 | 08/10/2020.
742718 FA 2 |PROCTER & GAMBLE CO...ocoocvivcscis -+ | 10/23/2020. | Maturity @ 100.00 Sl T B 1,350,000 | ....... 1,350,000 | ....... 1,350,000 | .oocre 1,350,000 (11 ST DI 1,350,000 0 o 25,650 | 10/23/2020.
931142 CZ 4 |WALMART INC -+ | 10/25/2020. | Maturity @ 100.00..c.cocoesvsssosssesss | 1,000,000 | ...... 1,000,000 | ....... 1,068,010 1,011,498 e (1498) | oo | e (11,498) | oo 1,000,000 0 32,500 | 10/25/2020.
3899999, Total - Bonds - INUSHal aNd MISCEIANEOUS........vvvvvvvvvivvsvsiss v | 11,600,000 | ......11,600,000 | .....11,611,540 11,589,456 o — 7,787 0 7,787 0 | 11,597,243 | o 0 [ 2,757 | v 2,757 | ...190,126 | XXX
8399997. Total - BONMS - PAI 4...oosvs vttt s s s | 24,432,000 | ......24,432,000 | ......24,477,006 | ........ 24,425,883 0 2,629 0 2,629 0 24428512 | .oovv) 0 o 3488 | . 3488 | ...318324 | XXX
8399998. Total - Bonds - Summary em fom Part 5.....c.uoomsissimsississisis st | 5,250,000 | ....... 5,250,000 5,259,295 (9,295) (9,295) | oo | v 5,250,000 30,343 | XXX
8399999. 08T - BOMS . s | 29,682,000 | .....29,682,000 | .....20,736,300 | ......... 24,425,883 | .ooocrn 0 | (6,666) 0 (6,666) 0 29,678,512 0] 3488 | o 3488 | ...348,668 | XXX
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00089H 10 6 |ACS ACTIVIDADES DE CONSTRUCCION ADR.... | C| 07/29/2020. | Morgan Stanley 1,216.130 XXX 8.749 9,478 (729) (729) 8,749 (2,655) (2,655) XXX
001317 20 5 |AIAGROUP ADR C| 12/09/2020. | Morgan Stanley. 362.000 XXX 12,846 15,237 (2,391) (2,391) 12,846 2,938 2,938 XXX
002824 10 0 |ABBOTT LABORATORIES ORD..........cccoouuurrrreernnas .. | 04/06/2020. | Morgan Stanley ..254.000 XXX 9,527 22,062 (-7 I I 10,401 | ... 10,401 | oo XXX
00287Y 10 9 |ABBVIE ORD .. | 05/11/2020. | Morgan Stanley 0.408 XXX 34 34 1 1 XXX
00435F 30 9 |ACCOR S A SPONSORED FRANCE ADR. C| 04/06/2020. | Morgan Stanley. N 1,086.000 XXX 9.341 10,176 (835) (835) 9,341 XXX
00507V 10 9 |ACTIVISION BLIZZARD ORD ... | .. | 04/06/2020. | Morgan Stanley. 48.000 XXX 2,702 2,852 (150) (150) 2,702 XXX
006754 20 4 |ADECCO GROUP ADR.......ccoooommmvviemmrnneiiiiisnnennnes C | 04/06/2020. | Morgan Stanley. 321.000 XXX 9,929 10,155 (225) (225) 9,929 XXX
00687A 10 7 |ADIDAS ADR C| 11/13/2020. | Morgan Stanley. cereenens85.000 XXX 9,978 13,838 (3,860) (3,860) 9,978 XXX
00724F 10 1 |ADOBE ORD. .. | 02/06/2020. | Morgan Stanley..............cccooeevvveeerisnrrrriienns 11,000 XXX 2435 3,628 | . (1,193) (1,193) 2435 XXX
009279 10 0 |AIRBUS SE UNSPONSORED ADR C | 04/06/2020. | Morgan Stanley. 273.000 XXX 6,993 10,033 (3,040) (3,040) 6,993 XXX
009717 10 1 | AKAMAI TECHNOLOGIES ORD e | -+ | 04106/2020. | Morgan Stanley..........eeevevvesvvcsiin | 862.000 | .....oocc... 84,293 XXX | 29,957 | o TAAB0 | ... (CY:T0’) ) N IR IR (44,503) 29,957 XXX
012653 10 1 |ALBEMARLE ORD .. | 12109/2020. | Morgan Stanley...............ccccceeveeeeermererereeens 192.000 25 141 XXX 14024 | 4477 4177 18,201 XXX
01609W 10 2 | ALIBABA GROUP HOLDING ADR REP 8 ORD..... | C| 11/13/2020. | Morgan Stanley.............cccoowvwsvmessivens | 220.000 | vvvvve 46,759 XXX s 32,840 | oo 46,662 | ... (GK:722] ) N SN IV (13,822) 32,840 XXX
02079K 30 5 |ALPHABET CL A ORD......cccccoevrmmmmerirerirerinriins .| 02/11/2020. | Morgan Stanley...........ccoousssssseevssserevvvvvvnn | 9.000 | o, 13,504 XXX 6.576 12,055 (5,479) (5,479) 6,576 XXX
03485P 30 0 |ANGLO AMERICAN ADR........ccoommvummriirnriiiinniinns .. | 04/06/2020. | Morgan Stanley..............ccccocuurvrevcnsrrieinnns 777.000 6.169 XXX 10,024 | oo 11,228 | ... (1,203) (1,203) 10,024 XXX
03524A 10 8 |ANHEUSER BUSCH ADR REP 1 ORD. . | C| 04/06/2020. | Morgan Stanley. 182.000 8206 XXX 17,427 14,931 2196 2196 17,127 XXX
038222 10 5 |APPLIED MATERIAL ORD woer | | 12/09/2020. | Morgan Stanley 67.000 5.884 XXX 2,620 | oo 4,000 | ... (1,470) (1,470) 2620 XXX
042744 10 2 |ARROW FINANCIAL ORD........ccoovvvvverimnrrrriiiriininns .. | 09/25/2020. | Morgan Stanley...............cccccwvvveeeisnirreeeeens 0.930 24 XXX 24 0 24 XXX
046353 10 8 |ASTRAZENECA ADRREP 1.5 ORD C| 04/06/2020. | Morgan Stanley....................cwwmeeeeessesssseens | 415000 | oo 18,388 XXX 15,874 20,692 | .......... (4,818) (4,818) 15,874 XXX
049560 10 5 |ATMOS ENERGY ORD .| 07/10/2020. | Morgan Stanley 21.000 2081 XXX 2278 2349 (72) (72) 2278 XXX
054536 10 7 |AXAADR 0212712020. | Morgan Stanley..........eoewvesvsoesiessens | | 395.000 | ovvrerrn 9,453 XXX 8,921 11,117 (2,196) (2,196) 8,921 XXX
054781 10 9 |BOOZT UNSPON ADR REP ORD 04/06/2020. | Morgan Stanley. 731.000 2646 XXX 6,053 | 8262 | 1,791 1,791 6,053 XXX
05523R 10 7 |BAE SYSTEMS ADR 04/06/2020. | Morgan Stanley. XXX 12,082 | oo (1,817) (1,817) 10,264 XXX
055262 50 5 |BASF SEADR 03/10/2020. | Morgan Stanley. — XXX 10,256 10,724 ) 10,256 XXX
05590Y 10 0 |B M EUROPEAN VALUE RETAIL ADR... 04/06/2020. | Morgan Stanley. N 508.000 | o 7,015 XXX 10,764 11,082 ) 10,764 XXX
056525 10 8 |BADGER METER ORD .. | 04/06/2020. | Morgan Stanley 557.000 29 771 XXX 17,145 ....36,166 ) 17,145 XXX
075887 10 9 |BECTON DICKINSON ORD .. | 01/10/2020. | Morgan Stanley. XXX 3.468 5439 ) 3,468 XXX
09215C 10 5 |BLACKKNIGHT ORD ... | .. | 04/06/2020. | Morgan Stanley. XXX 40,706 | oo 75,635 | ..o (34,929) 40,706 XXX
09247X 10 1 |BLACKROCK ORD .. | 01/08/2020. | Morgan Stanley...............ccccceeveeeeerererereeens XXX 11,891 11,562 328 328 11,891 XXX
099724 10 6 |BORGWARNER ORD | 04/06/2020. | Morgan Stanley............owvvvoesicesi | - 1,119.000 | coovcvvece 27,672 XXX s AT — 48,542 | ... (30,802) (30,802) 17,740 XXX
11284V 10 5 | BROOKFIELD RENEWABLE CL A ORD. 12/14/2020. | Morgan Stanley. 1.565 52 XXX 45 0 45 6 6 XXX
114340 10 2 |BROOKS AUTOMATION ORD........ccooorrvvvvermmrrnnnnes | 04/06/2020. | Morgan Stanley..................cceeeeesesssssvisvi | 537.000 | oo 16,550 XXX 13,583 22,533 (8,950) (8,950) 13,583 2,967 2,967 54 XXX
12504L 10 9 |CBRE GROUP CL A ORD - | 04/06/2020. | Morgan Stanley..........c.coccewsveriveesionsin | 1,317.000 | oo 52,389 XXX | 28,553 | oo 80,719 |....... (52,166) (52,166) 28,553 | oo | e 23,836 | .......... XK XXX
125269 10 0 [CF INDUSTRIES HOLDINGS ORD. 12/09/2020. | Morgan Stanley. . ..16,512 XXX 23,759 23,727 32 32 23,759 | oo | e (7,247) | ..oce...... (V24 — 516 XXX
12572Q 10 5 |CME GROUP CLA ORD.........ccovmmmmmmmssssssmnssnnnnennens .. | 01/10/2020. | Morgan Stanley...............cccocvvvveeeeisssrrneieens 88 ..18,084 XXX TR X — 17,663 | oo (2,832) (2,832) 14,831 3,253 3,253 220 XXX
12637N 20 4 |CSLADR C | 04/06/2020. | Morgan Stanley............cc.cocssvvsvcsicnc | 112,000 | ovvvren 11,074 XXX 7918 10,892 (2.974) (2,974) A TT N R 3,156 | oo 3156 | oo 4] XXX
126408 10 3 |CSXORD | 11/13/2020. | Morgan Stanley...........c..cowoevvvemsvmscins | 267.000 | oo 18,899 XXX | 2,887 | oo 19,320 | ........ (16,433) | oo | oo | oo (16,433) 2887 | oo | e 16,012 | oo X 20 I— 112 | XXX
12769G 10 0 |CAESARS ENTERTAINMENT ORD......cocovvvvvvrrnnee .. | 07/21/2020. | Morgan Stanley...............oceeeeveeeeermneereeeenns 0.086 3 XXX 3 0 3 0 0 XXX
13961R 10 0 | CAPGEMINI SE UNSPONSORED ADR..........ccco C| 04/06/2020. | Morgan Stanley...........c..cewwevscvssicnsc | 884.000 | .....occcc 13,304 XXX 20,945 21,535 (590) (590) 20,945 | cooovrrciiernnns | e (7,6410) [ oo (EFCZ5) ) —— XXX
142795 20 2 |CARLSBERG AS SPONSORED REPRESENT C| 11/13/2020. | Morgan Stanley.
AR 363.000 | .. 109019 | X 8,079 10,814 (2,735) (2.735) 8079 2840 2840 | o 18] X
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14575D 10 7 |CARSALES ADR C| 04/06/2020. | Morgan Stanley............cceweeeemrererernenes 441,000 5958 XXX 7497 10,309 (2,812) (2,812) AT I (1,539)] .. XXX
159864 10 7 |CHRLS RIVER LABS ORD 11/13/2020. | Morgan Stanley............cooeesseeeeveneevvvvvvivi | 258.000 XXX 35921 39,412 | oo (3,491) (3,491) 35,921 | oo | o 10,114 XXX
16119P 10 8 |CHARTER COMMUNICATIONS CL A ORD .| 04/06/2020. | Morgan Stanley. 68000 XXX 15,488 32,985 | ... (17.498) | oo | e | o (17,498) LT A 15,951 XXX
171798 10 1 |CIMAREX ENERGY ORD .. | .. | 1111312020. | Morgan Stanley. .461.000 XXX 53,642 24,198 20444 29,444 53,642 | covrereries | oo (38,084) XXX
17243V 10 2 | CINEMARK HOLDINGS ORD.....occconvvrerrvrrins .| 11113/2020. | Morgan Stanley. ..1,249.000 XXX 43,116 42,279 838 838 43,116 | oo [ o (26,080) XXX
204280 30 9 |COMPAGNIE DE SAINT GOBAIN UNSPON ADR. | C| 04/06/2020. | Morgan Stanley. 1,210,000 XXX 10,002 9,886 206 206 10,092 (3,836) XXX
212015 10 1 |CONTINENTAL RESOURCES ORD.......c.ccoevrvuncre .. | 12/09/2020. | Morgan Stanley. 419.000 XXX 55,587 48,672 6,916 6,916 55,587 | ovveereererirens | e (30,220) XXX
21871D 10 3 |CORELOGIC ORD 11/13/2020. | Morgan Stanley. 101.000 XXX 4,142 4415 (273) (273) 4142 2,921 XXX
231021 10 6 |CUMMINS ORD | 11/13/2020. | Morgan Stanley .116.000 XXX 3,075 20,759 | oo (17,684) | oo [ e | o (17,684) 3,075 | oo | v 19,105 XXX
23283R 10 0 |CYRUSONE REIT ORD......c.ccoomrvivmmmirreriirneniinnne .. | 04/06/2020. | Morgan Stanley..............cccccveerreernerreerenns 558.000 XXX | 32,095 | oo 36,510 | ......... (4,415) (4,415) 32.095 3278 XXX
23304Y 10 0 |DBS GROUP HOLDINGS ADR.....oc.ccomsrmsrrsrrrns C | 04/06/2020. | Morgan Stanley. 1129.000 XXX 9,049 9,954 (905) (905) 9,049 (2,368) XXX
23328E 10 6 |DNB ASA SPONSORED REPRESENTING 1 ADR | C | 04/06/2020. | Morgan Stanley. 599,000 XXX 10,462 11,163 (701) (701) 10,462 [ o | o (3,861)] . XXX
233314 10 9 |DRHORTON ORD | 11/13/2020. | Morgan Stanley.........cowvvvsoesvvssomsossens | 752.000 | coovrrvee 39,114 XXX 8,631 39,668 | ... [GEI0K74 ] FUOS DRI R (31,037) 8,631 | oo | e 30,483 | .. XXX
23636T 10 0 | DANONE SPONSORED FRANCE ADR.. C| 04/06/2020. | Morgan Stanley............ccowwvevcovscissca | - 1,644.000 | ............ 20,648 XXX 24,041 27,110 (3,069) (3,069) 24,041 (3,393) XXX
237194 10 5 | DARDEN RESTAURANTS ORD o | - | 04106/2020. | Morgan Stanley XXX [ 15972 | oo 64,861 |....... TECK:I:X)) PN DO O (48,889) 15972 XXX
251542 10 6 |DEUTSCHE BOERSE ADR.....oooceosoesesrse C | 04/06/2020. | Morgan Stanigy..............cccccecevcrvce XXX 8.913 10,937 (2,024) (2,024) 8913 XXX
25157Y 20 2 |DEUTSCHE POST ADR .| C| 04/06/2020. | Morgan Stanley XXX 8792 11,573 2,781) (2,781) 8,792 XXX
254709 10 8 |DISCOVER FINANCIAL SERVICES OR «r | -+ | 03/18/2020. | Morgan Stanley. XXX | 30,565 | coovveernnn 41392 | ... (10,827) [ covevvesvenress [ covvveesssnenas | o (10,827) 30,565 XXX
25985W 10 5 [DOUYU INTERNATIONAL HOLDINGS ADR.......... C| 03/03/2020. | Morgan Stanley............c.uwweereeerrerererenns XXX 1,993 1,669 324 324 1,993 XXX
268780 10 3 |E ON SE SPONSORED GERMANY ADR .| | 04/06/2020. | Morgan Stanley. XXX 9.474 10,137 (663) (663) 9,474 XXX
277432 10 0 |EASTMAN CHEMICAL ORD wuer | | 03/12/2020. | Morgan Stanley XXX 20,696 22906 (2,210) (2,210) 20,696 XXX
278265 10 3 | EATON VANCE COM NON VTG ORD................ . | 04/06/2020. | Morgan Stanley. XXX 44332 69,521 (25,189) (25,189) 44,332 XXX
278865 10 0 |ECOLAB ORD .. | 02/27/2020. | Morgan Stanley. XXX 1,468 1,930 (462) (462) 1,468 XXX
279655 10 4 |EDENRED S A UNSPONSORED FRANCE ADR... | C| 12/09/2020. | Morgan Stanley. 388,000 XXX 7,383 9,944 (2,561) (2,561) 7,383 XXX
29286D 10 5 |ENGIE SPONSORED ADR.. .| C| 04/06/2020. | Morgan Stanley 635.000 XXX | 8,730 | oo 10,268 | .......... (1,538) (1,538) 8,730 XXX
29444U 70 0 [EQUINIX REIT ORD .. | 04/06/2020. | Morgan Stanley. ...30.000 XXX 12,489 17,511 (5,022) (5,022) 12,489 XXX
297284 20 0 |ESSILORLUXOTTICA UNSPONSORED ADR....... | C| 01/29/2020. | Morgan Stanley 148.000 XXX 8,526 11,335 (2,810) (2,810) 8,526 XXX
30051E 10 4 |EVOLUTION GAMING GROUP ADR .| C| 04/06/2020. | Morgan Stanley. 60.000 XXX 884 1,774 (890) (890) 884 XXX
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD. .| 07110/2020. | Morgan Stanley. 143.000 XXX 40,303 38,367 | ..o 1,036 1,936 40,303 XXX
307305 10 2 |FANUCADR C| 04/06/2020. | Morgan Stanley....................cccuwwwwwmiiinnns | 558.000 XXX | 8,822 | oo 10,278 | oo, (1,456) (1,456) 8,822 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD.... | .. | 03/19/2020. | Morgan Stanley XXX 2665 2,782 (117) (117) 2,665 XXX
32020R 10 9 |FIRST FINANCIAL BANKSHARES ORD.............. .. | 04/06/2020. | Morgan Stanley. XXX 23567 50,965 | ... (27,398) (27,398) 23567 XXX
344419 10 6 |FOMENTO ECON ADR REPRESENTING 10 ORD | C| 07/10/2020. | MOrgan Stanley............ocoerevere 430000 XXX 11,660 12,286 (626) (626) 11,660 XXX
358029 10 6 |FRESENIUS MEDICAL ADR REPTG 0.5 ORD...... | C | 04/06/2020. | Morgan Stanley.........c..wwwrmsssee | 320.000 XXX 12,668 11,786 883 883 12,668 XXX
361448 10 3 |GATXORD. .. | 04/06/2020. | Morgan Stanley 558.000 XXX 22460 46,230 (23,770) (23,770) 22 460 XXX
37940X 10 2 | GLOBAL PAYMENTS ORD...occooeovvvsvsivsirssnsins -+ | 04/06/2020. | MOrGan Stanley......cowwvvvvsvvssvsssenc | 859.000 | .......... 123,470 XXX [ 19,409 | oo 156,819 | .ooo(137.410) | oo | oo | coni (137,410) 19,409 XXX
384109 10 4 |GRACOORD -+ | 04/06/2020. | MOrgan Stanley.....c.cvwvwwsvsvssvsvsen | 976.000 | ..o 45,520 XXX 25,781 50,752 | ....o.. (24,971) (24,971) 25,781 XXX
384802 10 4 |WW GRAINGER ORD.......oooourerrirrirerirerieerienieens .. | 03/09/2020. | Morgan Stanley. 11.000 2,850 XXX 3,103 3,724 (621) (621) 3,103 (252) (252) 16 XXX
404280 40 6 |HSBC HOLDINGS ADRREP 5 ORD.......ccooorrv. C | 04/06/2020. | Morgan Stanley..............ocoeroersern 263.000 6.927 XXX 10,859 10,281 578 578 10,859 (3,932) (3,932) XXX
426281 10 1 |JACKHENRY AND ASSOCIATES ORD................. | 04/06/2020. | Morgan Stanley. 212.000 35,475 XXX | s 15,126 | covvvvececnes 30,882 |....... (15,756) | ovovvvvvvvveeeeeeeens | eoeeesssssiciiis | coveeeeee (15,756) 15,4126 | v | v 20,350 | .......... 20,350 | v 91 XXX
433578 50 7 |HITACHIADR C | 04/06/2020. | Morgan Stanley...........cowvvsvssvvsssisessns | 136.000 | ..ovoeeee 7,697 XXX | 9,204 | oo 11,482 | ... (2,278) (2,278) 9,204 | oo | o (1,507) | oo (1,507) | woovs 103 ] XXX
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441593 10 0 |HOULIHAN LOK CLAORD......cccoommrvvmrrmmrmrrriirinnnns .. | 04/06/2020. | Morgan Stanley................cccccovvvvvvvvvvvvin | 1,147.000 | oo 66,112 XXX 52 083 56,054 (3,971) (3971) 52083 XXX
444859 10 2 |HUMANA ORD - | 04/06/2020. | Morgan Stanley. 1102.000 33,401 XXX [ 28,558 | oo 37,385 | ......... (8.827) (8.827) 28,558 XXX
44852D 10 8 |HUYAADRCLAORD.......ccoommmmmmrriiirnrrrrriierisnenns C | 04/06/2020. | Morgan Stanley. N 284.000 | o 4,581 XXX 6,606 5,098 | oo, 1,508 1,508 6,606 XXX
455793 10 9 |INDUSTRIA DE DISENO TEXTIL INDIT ADR......... C| 04/06/2020. | Morgan Stanley...........cccccc.eecremeerrreveerinens 1684.000 8577 XXX 9778 12,086 (2,308) (2,308) 9,778 XXX
45687V 10 6 |INGERSOLL RAND INC | 03/10/2020. | Morgan Stanley...........c..cmsccmvcecns | 51805 | 1,177 XXX 0 1,116 XXX
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD..............| .. | 05/15/2020. | Morgan Stanley. 35.050 XXX 34,706 | ..o (30,535) (30,535) 4172 XXX
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD. | .. | 12/30/2019. | Morgan Stanley. XXX 0 XXX
46625H 10 0 | JPMORGAN CHASE ORD..........cccocommrrrveerrimrirnnnaens .. | 01/10/2020. | Morgan Stanley. XXX | 3439 | oo 11,849 (8,410) 3,439 XXX
471059 10 5 |JAPAN EXCHANGE UNS ADR REP 0.50 OROD...... | C | 04/06/2020. | Morgan Stanley. XXX 10,686 10,369 317 10,686 XXX
478160 10 4 | JOHNSON & JOHNSON ORD. .. | 03/19/2020. | Morgan Stanley. XXX |, 11,933 | oo 13,566 |.... (1,633) 11,933 XXX
48020Q 10 7 |JONES LANG LASALLE ORD . | 02/26/2020. | Morgan Stanley. XXX 21,170 26,114 (4,944) 21,170 XXX
48137C 10 8 |JULIUS BAER GROUP ADR.... 04/06/2020. | Morgan Stanley. XXX 9,138 12,001 (2,863) 9,138 XXX
48251W 10 4 |KKRAND CO CLA ORD ... | . | 04/06/2020. | Morgan Stanley. XXX | 38,312 | oo 45,447 (7,135) 38,312 XXX
492460 10 0 |KERRY GROUP ADR......occcomvvmvmsvvrsinssnsnssinns C| 12/09/2020. | Morgan Stanley. B XXX 10,680 12,800 (2,120 10,680 XXX
493267 10 8 |KEYCORP ORD | 04/06/2020. | Morgan Stanley. 2,283.000 XXX e SENC: Y — 46,208 | ........ (27,425) (27,425) 18,782 XXX
500679 10 5 |KOSE UNSPON ADR REP 0.2 ORD........cccocvvvveernn. C| 12/09/2020. | Morgan Stanley. 304.000 XXX 9,760 8,872 888 888 9,760 XXX
502441 30 6 |LVMHMOET HENNESSY LOUIS VUITTON ADR..| C | 04/06/2020. | Morgan Stanley. 87.000 XXX 7,788 8,114 (327) (327) 7,788 XXX
50540R 40 9 [LABORATORY CORPRTN OF AMER HLDGS . | 05/15/2020. | Morgan Stanley.

ORD 105.000 17,763 (5,515) (5,515) 12,048 XXX

515098 10 1 |LANDSTAR SYSTEM ORD........ccooourmmrrrmmrirmmrirnrrinns .| 04/06/2020. | Morgan Stanley.................cceeeweessssssssimii | 411.000 46,801 | ....... (KR A7) T D A (17,523) 29,277 XXX
539439 10 9 |LLOYDS BANKING GROUP ADR 4 ORD............... C| 03/18/2020. | Morgan Stanley. 3.648.000 12,075 | oo (1,916) (1,916) 10,159 XXX
540424 10 8 |LOEWS ORD. .. | 03/18/2020. | Morgan Stanley. ] ...230.000 12,073 (2,990) (2,990) 9,083 XXX
54338V 10 1 |LONZA GROUP ADR.......coovveeemrmrrricersnrnsnicennnnns C| 04/06/2020. | Morgan Stanley............ccccwveeeeeereveernnnes . .389.000 [ 15,973 | XXX | 12,667 | e 14,144 | ........ (1,477) (1,477) 12,667 XXX
55303A 10 5 |MGM GROWTH PROPERTIES CL A ORD.. .. | 04/06/2020. | Morgan Stanley. 2362.000 | 52837 | XXX | 68508 | o 73,151 ) (4,643) 68,508 XXX
571748 10 2 |MARSH & MCLENNAN ORD .. | 04/06/2020. | Morgan Stanley. 483.000 53811 } (25,584) 28,227 XXX
574599 10 6 |MASCO ORD | 04/06/2020. | Morgan Stanley. ceeen1,432.000 68,722 |....... (43,685) | c.oeeveeeeresee | oo | oo (43,685) 25,037 XXX
57636Q 10 4 |MASTERCARD CL A ORD......ccooovrvreirrmmrrrreerrnnines .. | 03/19/2020. | Morgan Stanley. Bl IS 5.000 1,493 (498) (498) 995 XXX
57667L 10 7 |MATCH GROUP ORD.......cccormrrrmmrrreerrerienninrinens .. | 07/02/2020. | Morgan Stanley. 0.989 0 57 XXX
579780 20 6 |MCCORMICK ORD .| 03/18/2020. | Morgan Stanley....................cewwwwmsssssessssieins | 51.000 8.656 (2,504) 6,152 XXX
587573 10 6 |MERCARI2ADRREP ORD........c..ccommmmmmrrririiriinns C| 03/19/2020. | Morgan Stanley. 370.000 3,829 1,140 4,969 XXX
594918 10 4 |MICROSOFT ORD .. | 02/27/2020. | Morgan Stanley. 160.000 XX 72 B G- V7 ) BNl IO I (18,144) 7,088 XXX
626425 10 2 |MURATAMANUFACTURING ADR......ccoooorvrers C| 04/06/2020. | Morgan Stanley. ....721.000 11,046 (2,360) 8,685 XXX
626717 10 2 |MURPHY OIL ORD. .. | 12/09/2020. | Morgan Stanley. A,737.000 [ 21538 | XXX 38581 | e 46,552 (7,971) 38,581 XXX
629447 10 5 |NVRORD .. | 04/06/2020. | Morgan Stanley. 2.000 7,617 (2,307) 5,310 XXX
635017 10 6 |NATIONAL BEVERAGE ORD........cccoovvvverimerrrrnicens .. | 04/06/2020. | Morgan Stanley. .581.000 29,643 | corere(15,118) | corvrvveeeierrcreees | ceereeeeisnnneenee | cereeeeeees (15,118) 14,525 XXX
64132B 10 2 [NETWORK INTERNATNL HLD ADR REP ORD..... | C | 04/06/2020. | Morgan Stanley. o —— 1,360.000 | .o 5,834 | XXX {9699 | e 11,662 (1,963) 9,699 XXX
65339F 10 1 |NEXTERAENERGY ORD........ccccoommmmmrviriimrrrrrriennns .. | 04/06/2020. | Morgan Stanley. 15.000 3.632 (2,628) 1,004 XXX
65558R 10 9 |NORDEA BANK ABP SPONSORED FINLAN ADR | C| 04/06/2020. | Morgan Stanley. Ao 1,500.000 391 12,571 XXX
67066G 10 4 |NVIDIA ORD. .. | 03/05/2020. | Morgan Stanley. 19.000 (1,331) 3,140 XXX
67077M 10 8 |NUTRIEN ORD. .. | 04/06/2020. | Morgan Stanley. 1,095 11,396 XXX
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.... .. | 03/11/2020. | Morgan Stanley. (677) 5,020 XXX
682189 10 5 |ON SEMICONDUCTOR ORD . | 12/09/2020. | Morgan Stanley. (2,422) 23714 XXX




yvid

Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

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

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

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/AC.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
682406 10 3 |ONELIBERTY PROPERTIES REIT ORD.............. .. | 11/02/2020. | Morgan Stanley.............cuweeerereererernerines 0.550 25 XXX 7 0 7 18 18 0 XXX
68389X 10 5 |ORACLE ORD | 03/16/2020. | Morgan Stanley 1193.000 9,493 XXX [ 8,803 | i 10225 |......... (1.423) (1,423) 8,803 690 690 4] XXX
689164 10 1 |OTSUKA HOLDINGS UNSPON ADR REP ORD.... | C| 03/11/2020. | Morgan Stanley. 452,000 8,118 e S — 8,269 | oo 10,071 | o (1,802) (1,802) 8,269 XXX
697435 10 5 |PALO ALTO NETWORKS ORD........0oosmsrsrrcres .| 02/03/2020. | Morgan Stanley 15.000 3533 XXX 2887 3,469 (582) 2,887 XXX
717081 10 3 |PFIZER ORD | 11/16/2020. | Morgan Stanley...........cc..cowevesvessvesins | 1,274.000 | oo 44,427 XXX 44,427 49,915 (5,489) 44,427 XXX
74164M 10 8 |PRIMERICA ORD. .. | 04/06/2020. | Morgan Stanley. 453.000 39 451 XXX 22 344 59,144 | ....... (36,800) 22344 XXX
743315 10 3 [PROGRESSIVE ORD.......ococoommrmsrmsrrsrmssrsrninns .. | 04/06/2020. | Morgan Stanley XXX 95 443 88750 ) 25,443 XXX
743657 10 8 |PROSUS SPONSORED 5ADR REP ORD........ C | 04/06/2020. | Morgan Stanley. | XXX 19,055 22663 | . (3.608) 19,055 . XXX
749607 10 7 |RLIORD -+ | 04106/2020. | Morgan Stanley...........cvovwsvsvsvssss | 530.000 | vovrre 46,485 XXX 27,376 47,711 (20,335) 21,376 | oo | oo 19,110 | o 19,110 | o 122 XXX
74975E 30 3 |RWEADRREP 1 ORD.....ccooverrrierieereirsiiininns C| 04/06/2020. | Morgan Stanley............c.eweeermnrerererenes 342,000 9.121 XXX | 9,366 | oo 10,486 | .......... (1,119) 9,366 (245) (245) XXX
754730 10 9 |RAYMOND JAMES ORD. .. | 04/06/2020. | Morgan Stanley.............cccuuseeerevveeevvvvvvvvi | 768.000 | i 49,312 XXX 23397 68,705 | ........ (45,309) 23,397 25916 25916 568 XXX
755248 10 4 |RBCBEARINGS ORD | - | 04/06/2020. | Morgan Stanley 449,000 52,815 XK 28,704 | o 71,095 | ....... (42,391) 28,704 XXX
756109 10 4 |REALTY INCOME REIT ORD.......coocromrirerrrrnrerrenes .. | 01/23/2020. | Morgan Stanley.............cceveeereveerrerenerines 1325.000 25122 XXX 18,947 23,930 | ..o (4,983) 18,947 XXX
756255 20 4 |RECKITT BENCKISER ADR C| 04/06/2020. | Morgan Stanley......................wiiiinens | | 627.000 | o 9,530 XXX 10,043 10,383 (340) 10,043 XXX
759351 60 4 |REINSURANCE GROUP OF AMER OR .. | 04/06/2020. | Morgan Stanley. 404.000 36,040 XXX 19,150 65876 | ........ (46,726) 19,150 XXX
76026T 20 5 [REPSOL ADR C| 02/28/2020. | Morgan Stanley.............cceeeereeerrererernenns 1629.000 6.984 XXX 10,566 9,863 703 10,566 XXX
771195 10 4 |ROCHE HOLDINGS ADR ..| C| 04/06/2020. | Morgan Stanley....................cccmwwiiiinens | 308.000 | oo 12,755 XXX 9,689 12,523 (2,834) 9,689 XXX
775781 20 6 |ROLLS ROYCE HOLDINGS ADR... ... | C| 04/06/2020. | Morgan Stanley. .997.000 3,559 XXX 11,749 8,983 2,766 11,749 XXX
780249 10 8 |ROYAL DSM NV SPONSORED NETHERLAN ADR| C| 02/21/2020. | Morgan Stanley

...14,513 XXX | 11,080 | .covovvieninne 15,308 |.......... (4,228) (4,228) 11,080 XXX

780259 20 6 |ROYAL DUTCH SHELL ADRREP 2 CL AORD.....| C| 04/06/2020. | Morgan Stanley . 16,272 XXX 23682 22235 1,446 23,682 XXX
783513 20 3 |RYANAIR HOLDINGS ORD.....ococeomormerrsrrrre C| 03/13/2020. | Morgan Stanley 117,000 8,441 XXX 9,946 10,250 (304) 9,046 XXX
78573M 10 4 |SABRE ORD .| 12/0912020. | Morgan Stanley 2,695,000 XXX 64,005 60,476 3,530 3,530 64,005 XXX
80007R 10 5 |SANDS CHINA ADR C | 04/06/2020. | Morgan Stanley.........................wwmrmmmmmnnnns 380.000 XXX 17,950 20,311 (2,362) (2,362) 17,950 XXX
80105N 10 5 | SANOFIADR REP 1 1/2 ORD. .| C| 04/06/2020. | Morgan Stanley.........wwrsieens | 103.000 XXX 5145 5170 (25) (25) 5,145 XXX
803054 20 4 |SAPADRREP 1 ORD. .| C| 04/06/2020. | Morgan Stanley...............oeewwvesvvcvcsiic | 115.000 XXX | 12,200 | coveerreees 15,409 | .......... (3,209) (3,209) 12,200 XXX
808513 10 5 | CHARLES SCHWAB ORD.........ccccoormemrvimmrriinninens .. | 10/06/2020. | Morgan Stanley..............ccccc.cueevveenerreerianns 168.859 XXX 9453 8,031 [ oo 1,422 1,422 9,453 (3,870) (3,870) 31 XXX
810186 10 6 |SCOTTS MIRACLE GRO ORD.........cooormmrrrrrrns .. | 04/06/2020. | Morgan Stanley......cc..coworoccsvrmcees | 1,331,000 XXX | 102,221 | oo 141326 | ........ (39,105) (39,105) 102,221 XXX
81211K 10 0 | SEALED AR ORD - | 04/06/2020. | Morgan Stanley 1,372,000 XXX [ 25,800 | oo 54,647 |....... (28,847) (28,847) 25,800 XXX
82622) 10 4 |SIEMENS HEALTHINEERS ADR........0occvrorre C| 04/06/2020. | Morgan Staniey.............c..ooooercror. 1,008,000 XXX 20,616 23970 (3.354) (3.354) 20616 XXX
82982L 10 3 |SITEONE LANDSCAPE SUPPLY ORD | 04/06/2020. | Morgan Stanley...........c..cowvevwvemsomscins | 816.000 XXX | e 32,255 | oo 73970 | ..o (CS AT )| ST O (U (41,715) 32,255 XXX
83175M 20 5 |SMITH NEPHEW ADR REP 2 ORD.... C| 04/06/2020. | Morgan Stanley. 223.000 XXX 8,110 10,720 (2,610) (2,610) 8,110 XXX
833034 10 1 |SNAP ONORD - | 04/06/2020. | MOFGaN StaNIY.....ovvvsvvvsvsssesvssses | 418.000 XXX [ 23,024 | oo 70,809 | ....... (A7,785) | oo | o | e (47,785) 23,024 XXX
860630 10 2 | STIFEL FINANCIAL ORD .. | 12/09/2020. | Morgan Stanley. XXX ) (1,498) 3,294 XXX
871607 10 7 |SYNOPSYS ORD .1 07/10/2020. | Morgan Stanley. XXX ) (54,439) 15,997 XXX
872540 10 9 |TJXORD | 12/09/2020. | Morgan Stanley XXX ..14425 . )| SR IR U (41,995) 14,425 XXX
874039 10 0 | TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD| .. | 04/06/2020. | Morgan Stanley. XXX 11,566 14,176 2,611) 2.611) 11,566 XXX
874080 10 4 |TAL EDUCATION GRP 3 ADR REP CL A ORD..... | C| 04/06/2020. | Morgan Stanley XXX 8.193 13,544 (5,351) (5,351) 8,193 XXX
88032Q 10 9 | TENCENT HOLDINGS ADR.... .... | C| 04/06/2020. | Morgan Stanley. XXX o 16,955 | covvvrrreerrrre 21,124 | ... (4,169) (4,169) 16,955 XXX
885160 10 1 |THOR INDUSTRIES ORD .| .| 07/10/2020. | Morgan Stanley XXX 15,982 18,201 2,219) (2,219) 15,982 XXX
90348R 10 2 |UBISOFT ENTERTAINME ADR REP 1/5 ORD...... C| 04/06/2020. | Morgan Stanley. XXX 8,248 6,821 1,427 8,248 XXX
910047 10 9 |UNITED AIRLINES HOLDINGS ORD.................. .| 03/17/2020. | Morgan Stanley. K | 20302 | oo 27226 (6,924) 20,302 XXX




S'vi3a

Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/AC.V. Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
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9130177 10 9 |UNITED TECHNOLOGIES ORD....occoocorrrrrrore .| 0410372020. | Morgan Stanley......c.eororocvricmirees | 442.000 | .. 44,509 e 44509 | oo 66,194 | ... (21,685) (21,685) 44,509 0 25 | XXX
92339V 30 8 |VEREIT,INC 12/18/2020. | Morgan Stanley. 0.600 23 XXX 13 0 13 9 9 XXX
92556V 10 6 |VIATRIS ORD 11/17/2020. | Morgan Stanley. XXX 5 0 5 1 1 XXX
92826C 83 9 |VISACLAORD .| 03/19/2020. | Morgan Stanley XXX 984 1,315 (331) (331) 984 99 99 2 xxx
928881 10 1 |VONTIER ORD 10/09/2020. | Morgan Stanley. XXX 5 0 5 1 1 XXX
929236 10 7 |WD-40 ORD - | 04/06/2020. | Morgan Stanley. XXX | 21,876 | oo 46,205 |..... (24,329) (24,329) 21,876 XXX
92939U 10 6 |WEC ENERGY GROUP ORD.......ccocommrrimrrrrererenns .. | 05/15/2020. | Morgan Stanley. . XXX 23196 50,727 27,531) (27,531) 23,196 XXX
983919 10 1 |XILINXORD .. | 12/09/2020. | Morgan Stanley. 351.000 35 687 XXX 8783 34,317 (25,534) (25,534) 8,783 XXX
D22359 13 3 |WIRECARD ORD C| 07/10/2020. | Morgan Stanley 98.000 260 XXX 11816 | 4,822 4,822 16,638 XXX
G0177J 10 8 |ALLERGAN ORD C| 05/08/2020. | Morgan Stanley......................iiinens | 192.000 | oo 37,058 XXX 36,705 | ......... (4,700) (4,700) 32,004 XXX
G0750C 10 8 |AXALTA COATING SYSTEMS ORD... | -+ | 03/04/2020. | Morgan Stanley............c.owwvessvessvvemsvenns | 629.000 | .ooovee 15,651 XXX | 17,760 | s 19,122 | oo (1,361) (1,361) 17,760 XXX
G1151C 10 1 |ACCENTURE CLAORD e+ | C| 04/06/2020. | Morgan Stanley......o..oeovesvvsvssvrssessoens | 60.000 | .vovrrere 9,963 XXX | 3,962 [ 12,634 | ... (8,673) (8,673) 3,962 XXX
G1193C 10 1 |BLUE PRISM GROUP ORD.......occccooorerrrieerree C| 04/06/2020. | Morgan Stanley.............coeeeerreverrssiceeese 205.000 2614 XXX 3044 | o 1,044 1,044 4,088 XXX
G47567 10 5 |IHS MARKIT ORD C/| 04/06/2020. | Morgan Stanley......................wiiinens | 244.000 | ... 15,730 XXX 18,385 (5,962) (5,962) 12,423 XXX
G47791 10 1 |TRANE TECHNOLOGIES PLC........oocccrcercreeren. C| 03/02/2020. | Morgan Stanley. 333.000 23,082 XXX | 23082 | 44962 | (21,180) (21,180) 23,082 XXX
G5005D 12 4 | ST JAMES PLACE ORD...occocoonvereersereerssererrsnee C| 04/06/2020. | Morgan Stanley.............oooceeerevreressieeese 713.000 6317 XXX o 9654 | 40888 | (1,233) (1,233) 9,654 XXX
G5494) 10 3 |LINDE ORD - | 03/06/2020. | MOrGan Stanley......c.cvvvvvsvssvsvssss | | 68.000 | ..oovvreen 13,189 XXX [ 10,442 | e AAATT | (4,035) (4,035) 10,442 XXX
G5960L 10 3 |MEDTRONIC ORD - | 04/06/2020. | Morgan Stanley. .368.000 35,472 XXX 27,903 | o 41,750 | e (UK 7501 DO DR D (13,847) 27,903 XXX
G7496G 10 3 |RENAISSANCERE ORD........cccooommmmivinrriiinnriirinnns C | 04/06/2020. | Morgan Stanley...................ccccwwmweewiiisnns | 342.000 | oo 51576 XXX .67.039 | . (34,790) (34,790) 32,249 XXX
J50883 10 7 |NIHON M AND A CENTER ORD. .| C| 04/06/2020. | Morgan Stanley 352,000 8448 XXX 12,038 (3,324) (3,324) 8,714 XXX
N00985 10 6 |AERCAP HOLDINGS ORD | €| 07/110/2020. | Morgan Stanley............cccccecsrcriiricncs | 168.000 XXX 10,327 (2,030) (2,030) 8,297 XXX
N07059 21 0 |ASML HOLDING ADR REP ORD ... | C| 11/13/2020. | Morgan Stanley 62.000 XXX o 14,462 | oo, 18,348 | oo (3,886) (3,886) 14,462 XXX
N22717 10 7 |CORE LABORATORIES ORD..... C| 02/28/2020. | Morgan Stanley. 483.000 XXX 53.386 35,192 53,386 XXX
N3501V 10 4 |ADYEN NV NETHERLANDS ORD. .| C| 04/06/2020. | Morgan Stanley 16.000 XXX 11,819 ) (1,141) 11,819 XXX
N6596X 10 9 |NXP SEMICONDUCTORS ORD. .| €| 11/13/2020. | Morgan Stanley. 85.000 XXX ) (4,612) 6,205 XXX
N97284 10 8 | YANDEX CL A ORD. C| 04/06/2020. | Morgan Stanley. 268.000 XXX 11,655 (3,615) (3,615) 8,040 XXX
Y2573F 10 2 |FLEXORD C | 04/06/2020. | Morgan Stanley. 657.000 XXX ...63,658 71,391 | (7,734) (7,734) 63,658 XXX
Y2679D 11 8 | GALAXY ENTERTAINMENT GROUP ORD........... ...| 04/06/2020. | Morgan Stanley...........ccc....ooeeccerssceerrres . 1733.000 XXX 10,313 12,767 (2,453) (2.453) 10,313 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX | 3,011,797 | oo 4,655,368 |...(1,644,881) | ..oooovvvrrecnnd [\ [ (1,644,881) 0 3,011,797 0 XXX
Common Stocks - Mutual Funds
464287 20 0 |ISHARES:CORE S&P 500 - | 04/06/2020. | Morgan Staniey.........o.oovvvvsivsicsicnc | | 7,575.000 | ........ 2,002,771 XXX [ 2,285,140 | ......... 2,448,543 | .....(163,403) | cocovcooreoee [ oo | o (163,403) 2,285,140 .:(282,369) | .......(282,369) | ....... 11,600 | XXX
464287 40 8 |ISHARES:S&P 500 VAL... | | 07/10/2020. | Morgan Stanley .6,534.000 | ... 646,919 XXX 511,927 850,008 | ......(338,081) ..(338,081) 511,927 | cooveeeoroes | o 134,992 | ....... 134,992 XXX
464287 59 8 |ISHARES:RUSS 1000 VLETF..ovovsiovsrrrse -+ | 04/06/2020. | MOrGan Stanley.......c.ccocvvsvsvssvsvses e 12,853.000 | ... 1,299,566 XXX 1,287,287 | oo 1,754,177 | ......(506,930) 506,930) | covrrrorors | o 1,247,247 52,319 52,319 | ... XXX
464288 24 0 |ISHARES:MSCI ACWI XUS | 04/06/2020. | Morgan Stanley...............cooevvwssssvnenens | 14,713.000 | .......... 554,978 XXX | e 629,017 | ovvorrrne. 722,703 | ....... (CRTCT:15) ) N NN IO (93,686) 629,017 | covereeescrreees | e (74,039) | ......... (EZXKL) ) — XXX
46432F 84 2 |ISHARES:CORE MSCI EAFE.. e | - | 04/06/2020. | Morgan Stanley........ooovsvessovsvessomsiens | 11,064.000 | ........... 550,527 XXX e 688,573 | coorvrrns 722,037 |........ (33,463) (33,463) 688,573 <e(138,047) | ......(138,047) | oo XXX
78462F 10 3 |SPDRS&P 500 ETF......oocrvvrvvemrrirmeresscreeieenninne .. | 01/30/2020. | Morgan Stanley..............occeveeerreerereereens 118.000 38,500 XXX 37,620 37,979 (359) (359) 37,620 880 880 60 XXX
78464A 50 8 | SPDRPTF S&P 500 VALUE.... - | 04/06/2020. | Morgan Stanley............ccocssvvsvcsvcsc | | 24,344,000 | ........ 640,598 XXX | 631,755 | .ovvree 849,849 | .....218,094) | oo | oo | v (218,094) 631,755 8,843 8,843 | o 5401 | XXX
808524 40 9 |SCHWAB STR:USLC VALETF.. wnr| - | 04/06/2020. | Morgan Stanley........ocevovssvnsvesionsc | 13,665.000 | .......... 621,997 XXX | 614,899 821,540 | ......(206,641) (206,641) 614,899 XXX
921909 76 8 |VANGUARD TOTISETF....omiviiorsrssirnsins - | 04106/2020. | Morgan Stanley..........oveesvvsesorsoninns | 43,304.000 | ........ 1,840,249 XXX [ 2,281,864 2411600 | ere(129,735) | oo | e | e (129,735) 2,281,864 ...(441,615) | .......(441,615) . XXX
922042 77 5 | VANGUARD FTSE XUS ETF... - | 04/06/2020. | Morgan Stanley............ooevvcessesvovsvonses | - 36,491.000 | ........ 1,507,176 XXX 1,712,596 | oo 1,961,391 |..... TPZEHACL:) | NN DR (248,795) | covvvvcvveers | coreiiee 1,712,596 | .oovvcvvrree ....(205,420) | .......(205,420) | ........ 4,295 | XXX
92206C 71 4 | VANGUARD RUS 1000 VI ETF - | 04/06/2020. | Morgan Staniy.........c..oovvvvvvvsvvsvvssonse | 6,813.000 | .......... 606,711 XXX | 631,241 | oo 816,538 | ......(185,207) | .ovoceesocersens | eoeveesvereis | orse (185,297) 631,241 | v | o (24,530) | ........ (24,530) | ......... 4862 | XXX
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922908 73 6 |VANGUARD GROIDX ETF..ooosivsiisivsisssrsinsies - | 04/06/2020. | Morgan Stanley.......csesvvsvvsvsivsisssesns | 14,834.000 | ....... 2,382,274 XXX [, 1,734,058 | ..o 2,702,310 | .1000(968,252) | .oocosvrsscrsiess | s | s (968,252) | ..ccvvescrsses | convesss 1,734,058 | coooocescrrsis | oo 648,217 | ... 648,217 | oo 5908 | XXX
9499999. Total - Common Stocks - MUIIAI FUNGS.......cvvvsvs vt ssissississ st | 12,692,267 XXX [ 13,005,937 | .o 16,098,675 |...(3,092,738) | o0 | eovcrirniescld | o (3,092,738) | . 0 [0 13,005,937 | . . (313,670) | ......(313,670) | .....58,387 | XXX
9799997. Total - COmMMON StOCS = PAM 4. ..ottt it | 16,499,324 XXX [ 16,017,734 | oo 20,754,043 | ...(4,737,618) | oo | o0 | (4,737,618) | oo 0 | 16,017,734 | oo 0 ...481591 | ....... 481,591 | ... 85,828 | XXX
9799998 Total - Common Stocks - Summary Item from Part S.........oovviesivsiiesis vvsosssesssssissssssssssssssssssssssssssssssssssssssssssssssssns | 403,037 XXX | 423,344 0 423384 | oo | (20,307) ] ..o (20,307)] .o 4659 | XXX
9799999. Total - COMMON SHOCKS..ovsvsvsvvsvssvsiss s ssssssosssssssssssossssississies | s s | 16,902,361 XXX [ 16,441,078 | ..o 20,754,043 | ..(4,737,618) | oo | v | (4,737,618) | vl | 16,441,078 | o0 [ oo 461,284 | ........ 461,284 | ....... 90487 | XXX
9899999. Total - Preferred and Common Stocks .....16,902,361 XXX [ 16,441,078 | .........20,754,043 | ..(4,737,618) | . 4737618 | o0 | 016,441,078 | o0 | 461,284 461,284 | ....90487 | XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS......c.covvvsivsivsissisiisiis ettt | 46,584,361 XXX 46,177,378 | ......... 45,179,926 | ..(4,737,618)| ..........(6,666) | .............0 | ..... (4,744284)| oo | 0 46,119,589 | oo 0 | . 464,772 | ....... 464772 | ... 439155 | XXX
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Bonds - U.S. Special R and Special A ment
3130AJ BC 2 |FEDERAL HOME LOAN BANKS............... .. | 05/06/2020 | WELLS FARGO SECURITIES LLC........... 06/03/2020 | Call @ 100.00...........cccommrrveeercrrrriiierisinns 250,000 250,235 250,000 250,000 (235) (235) 0 .. 1,000 | .......... 71
FEDERAL FARM CREDIT BANKS
3133EL  JD 7 |FUNDING CORP 03/06/2020 | WELLS FARGO SECURITIES LLC. 07/29/2020 | Call @ 100.00 3,000,000 3,009,060 3,000,000 .3,000,000 (9,060) (9,060) 0 ... 24,300 |....... 6,345
FEDERAL HOME LOAN MORTGAGE
3134GV_QJ 0 |CORP .. | 04/30/2020 | WELLS FARGO SECURITIES LLC........... 11/06/2020 | Call @ 100.00 2,000,000 2,000,000 2,000,000 .2,000,000 0 0 5,043
3199999, Total - Bonds - U.S. Special Revenue and Special Assessments 5,250,000 5,259,295 5,250,000 5,250,000 | .0 [ (9,295) 0 (9,295) 0 0 0 0 .. 30,343 | ....... 7,056
8399998. Total - Bonds 5,250,000 5,259,295 5,250,000 5,250,000 | ..cooorrirneenn0 | i (9,295) 0 (9,295) 0 0 0 0. 30,343 | ....... 7,056
Common Stocks - Industrial and Miscell yus (Unaffiliated) Publicly Traded
001317 20 5 |AIAGROUP ADR.....ccoooommvriimmerrrnriiiiienens C| 01/30/2020 | Morgan Stanley............ccc...couuemeerreveeriiniens 12/09/2020 | Morgan Stanley. 5.000 203 227 203 0
00435F 30 9 |ACCOR S A SPONSORED FRANCE ADR| C| 01/30/2020 | Morgan Stanley.... 04/06/2020 | Morgan Stanley..............veeeeereereveeennnas 119.000 988 630 988 0
006754 20 4 |ADECCO GROUP ADR ..| C| 01/30/2020 | Morgan Stanley 04/06/2020 | Morgan Stanley. 16.000 474 304 474 0
00687A 10 7 |ADIDAS ADR .. | C| 03/13/2020 | Morgan Stanley.... 11/13/2020 | Morgan Stanley. 22.000 2,560 3,531 2,560 0
03524A 10 8 |ANHEUSER BUSCH ADR REP 1 ORD.... | C| 02/07/2020 | Morgan Stanley.... 04/06/2020 | Morgan Stanley 38.000 2,842 1,698 2,842 0
055262 50 5 |BASFSEADR. C| 01/30/2020 | Morgan Stanley. 03/10/2020 | Morgan Stanley. 7.000 120 95 120 0
09073N 20 1 |BIOSIG TECHNOLOGIES ORI .. | .. | 06/23/2020 | Morgan Stanley.... 11/13/2020 | Morgan Stanley. 2,706.000 26,275 10,445 26,275 0
127686 10 3 | CAESARS ENTERTAINMENT ORD......... .. | 05/15/2020 | Morgan Stanley.............cccccovvveeviviusrrveeeennas 07/20/2020 | Morgan Stanley.............cccccvvveeiimnrrrveeeennnas 1,469.000 14,734 17,532 14,734 0
COMPAGNIE DE SAINT GOBAIN
204280 30 9 |UNSPONADR C| 01/30/2020 | Morgan Stanley...........ccc...couuemeereeverianeens 04/06/2020 | Morgan Stanley 83.000 639 429 639 0 [ v [ eerererresenees | eereeeeeenn(210) | [VAT0) ) PR IR
23636T 10 0 | DANONE SPONSORED FRANCE ADR... | C| 01/30/2020 | Morgan Stanley.... 04/06/2020 | Morgan Stanley. 74.000 1,186 929 1,186 0 (257)
29446M 10 2 [EQUINOR ASA.......oooommmmmmviiiimnnernriiiiinns C| 02/25/2020 | Morgan Stanley.... 03/11/2020 | Morgan Stanley..............ccocwuvmnreveerneriienns 602.000 9,792 7,156 9,792 0 { oo | ceeervrieenrins | ceeeren(2,636) | oo (VALK I IR
FOMENTO ECON ADR REPRESENTING
344419 10 6 |10 0ORD C| 03/13/2020 | Morgan Stanley............cco...ccoouummrrrvveiinnines 07/10/2020 | Morgan Stanley 13.000 926 765 926 LV PUOURRRPPOOOR SRRSO IO (161) | oo [RLCH D U IR
34959) 10 8 [FORTIVE ORD.....ccoovvvvirimnirmrriirisccrcnniinnns .. | 04/06/2020 | Morgan Stanley.............ccccceeeeereeeerereeennns 10/09/2020 | Morgan Stanley..................ccooeueeereeeeerinennes 268.000 15,343 15,343 15,343 0 0 38
404280 40 6 |HSBC HOLDINGS ADR REP 5 ORD 01/30/2020 | Morgan Stanley.... 04/06/2020 | Morgan Stanley 6.000 222 153 222 0 (69) (69)
44919P 50 8 |MATCH GROUP, INC ..| .. | 04/06/2020 | Morgan Stanley.... 07/01/2020 | Morgan Stanley 82.000 14,961 14,961 14,961 0 0
45687V 10 6 |INGERSOLLRAND INC............cccommrmrnnncns .. | 03/02/2020 | Morgan Stanley.............ccccccvvveeiiisssrrrveeennas 03/10/2020 | Morgan Stanley...........ccccccvvveeiiisrrrrveeennnas 240.013 4,017 5,455 4,017 (V1 [UUPPRRRPPIRTS URPRPOORPPRON EOPPPOO 1438 | ... 1438 | e [ i
JAPAN AIRLIN UNSPON ADR REP 0.5
471038 10 9 |ORD C| 01/30/2020 | Morgan Stanley............cc...cccouumurrrveiiiininns 04/06/2020 | Morgan Stanley............cccccceceeiinurrreveeennnas 701.000 10,837 5,748 10,837 0 (5,089) | ........ (5,089) | covvvveevrrrins | cereerviiiinns
KBC GROUP NV UNSPONSORED
48241F 10 4 |BELGIUMADR C| 03/11/2020 | Morgan Stanley...........ccc...couuemerreveeeriineees 04/06/2020 | Morgan Stanley..............ccccceweemverereveeernnas 265.000 8,422 6,437 8,422 (V10 [PPSO (1,985) | ........ (1,985) | covvveerrcervees | ceveerviiiiinnns
LVMH MOET HENNESSY LOUIS
502441 30 6 |VUITTON ADR C| 03/05/2020 | Morgan Stanley.... 04/06/2020 | Morgan Stanley. 14.000 1,181 1,036 1,181 0
MADISON SQUARE GARDEN SPORT
55825T 10 3 |CLAORD .. | 04/06/2020 | Morgan Stanley.... 04/17/2020 | Morgan Stanley. 50.000 10,680 10,680 10,680 0 0
579780 20 6 |MCCORMICK ORD.........c.cccccmmmrmmrviiriinnnns .. | 02/07/2020 | Morgan Stanley.... 03/18/2020 | Morgan Stanley. 4.000 652 565 652 0 (88) (88)
MERCK KGAA DARMSTADT GERMANY
589339 20 9 |SPOADR C| 03/04/2020 | Morgan Stanley. 04/06/2020 | Morgan Stanley 9,588 7,402 9,588 0
60877T 10 0 |MOMENTA PHARMACEUTICALS ORD... | .. | 05/15/2020 | Morgan Stanley.... 10/05/2020 | Morgan Stanley.... X 12,529 21,158 12,529 0
61022V 10 7 |MONOTARO ADR......ccoommmrrvveerrmrrreriiernnns C| 01/29/2020 | Morgan Stanley.............cc....ormmmeerrveeeinneens 04/06/2020 | Morgan Stanley..............veeeeereereveeennnne 218.000 5,363 5,461 5,363 0
NETWORK INTERNATNL HLD ADR REP
641326 10 2 |ORD C| 03/20/2020 | Morgan Stanley............ccc...cccouumurrrvveiiinines 04/06/2020 | Morgan Stanley............ccccccweeiiinunnrrvicennnas 290.000 1,358 1,244 1,358 (V1 [UPPRURPPTRTS UPPOOPPPON OO (114) | e (GO N IR
67077M 10 8 [NUTRIEN ORD.......ccocciimmimmrrierrrerrerrierns .. | 01/30/2020 | Morgan Stanley.............ccccoweeeeerieeerereeennns 04/06/2020 | Morgan Stanley 15.000 644 516 644 (VN EPPRUURRPPROOR VSOPRROOIOT IO (QVL) ] p— QP2 — L
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Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

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
0 Year's Total Foreign Interest 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 in| Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment B./AC.V. Changein | (Loss)on | Gain (Loss) | (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal | Disposal Year Dividends
OCCIDENTAL PETROLEUM
674599 16 2 | CORPORATION .| 08/03/2020 | Morgan Stanley........c.cc.eeeeeveccersscccerses 08/06/2020 | MOrgan Stanley.............coeeeeerscccerssvccers | vovssvenn 132.000 713 582 713 (0L PO IR DO (131 o TR0 S D
714264 20 7 |PERNOD RICARD ADR 03/17/2020 | Morgan Stanley.... 11/13/2020 | Morgan Stanley...........cc...ccouuurmmrrveeiisnennns [ covserenneees 256.000 6,829 9,638 6,829 0 2,810 2,810 41
717081 10 3 |PFIZERORD.... 04/06/2020 | Morgan Stanley 11/16/2020 | Morgan Stanley. 3,395.000 117,365 117,365 117,365 0 0 3,870
74164M 10 8 |PRIMERICA ORD. .. | .| 03/17/2020 | Morgan Stanley.... 04/06/2020 | Morgan Stanley. 18.000 1,603 1,568 1,603 0 (35) (35)
755408 10 1 |READING INTL NON VTG CL A ORD...... .. | 04/06/2020 | Morgan Stanley.... 11/13/2020 | Morgan Stanley. 3,094.000 9,468 10,139 9,468 0 [ oo | eeeerenieenens | v 671 671
76026T 20 5 |REPSOLADR........ccooommmmiiiiimninrniciiisinnnens C| 01/30/2020 | Morgan Stanley.... 02/28/2020 | Morgan Stanley 86.000 1,202 955 1,202 0 (V24 — (V2 [ IR
775781 20 6 |ROLLS ROYCE HOLDINGS ADR............. C| 01/30/2020 | Morgan Stanley. 04/06/2020 | Morgan Stanley...............ceeeeeeeeereveeerins | v 105.000 938 375 938 0 [ e [ e | e (LK) p— ((eR) ) — ()} ——
ROYAL DUTCH SHELL ADR REP 2 CL A
780259 20 6 |ORD C| 03/02/2020 | Morgan Stanley. 04/06/2020 | Morgan Stanley. 45.000 2,147 1,887 2,147 0
786584 10 2 |SAFRANADR ..| C| 02/28/2020 | Morgan Stanley.... 04/06/2020 | Morgan Stanley. 3,701 1,972 3,701 0
80007R 10 5 [SANDS CHINA ADR.... ..| C| 01/30/2020 | Morgan Stanley 04/06/2020 | Morgan Stanley. 389 289 389 0
80105N 10 5 | SANOFIADRREP 1 1/2 ORD. ..| C| 02/27/2020 | Morgan Stanley.... 04/06/2020 | Morgan Stanley 4,459 4,151 4,459 0
824841 40 7 |SHISEIDO ADR . | C| 03/11/2020 | Morgan Stanley.... 11/13/2020 | Morgan Stanley.... 8,785 9,453 8,785 0
87236Y 10 8 | TD AMERITRADE HOLDING ORD.. 04/06/2020 | Morgan Stanley 10/06/2020 | Morgan Stanley. 11,117 11,117 11,117 0
872590 11 2 | T MOBILE US SUBSRTS .| .. | 06/26/2020 | Morgan Stanley.... 07/08/2020 | Morgan Stanley.... 24 0
878237 10 6 | TECHNOLOGY DATAORD.........ccccoovuveree .. | 04/06/2020 | Morgan Stanley 06/30/2020 | Morgan Stanley 10,560 11,310 10,560 0
UBI SOFT ENTERTAINME ADR REP 1/5
90348R 10 2 |ORD C| 01/08/2020 | Morgan Stanley. 04/06/2020 | Morgan Stanley..............cccveweemveeecreeeeeiees | v 195.000 2,754 2,933 2,754 0
913017 10 9 |UNITED TECHNOLOGIES ORD. 03/13/2020 | Morgan Stanley.... 04/03/2020 | Morgan Stanley..............cccceeeeeeereeeereveeeiees | woverineeees 118.000 15,440 15,440 15,440 0
92339y 10 0 [VEREIT ORD 04/06/2020 | Morgan Stanley.... 12/18/2020 | Morgan Stanley. 2,583.000 11,469 11,469 11,469 0
D22359 13 3 |WIRECARD ORD 03/20/2020 | Morgan Stanley.... 07/10/2020 | Morgan Stanley. 30.000 3,233 80 3,233 0
G0177J 10 8 |ALLERGAN ORD. 04/06/2020 | Morgan Stanley 05/08/2020 | Morgan Stanley 96.000 17,102 18,529 17,102 0
M98068 10 5 |WIX.COMORD.... . 02/25/2020 | Morgan Stanley.... 04/06/2020 | Morgan Stanley. 77.000 10,775 7,975 10,775 0
N00985 10 6 |AERCAP HOLDINGS ORD C| 03/09/2020 | Morgan Stanley.... 07/10/2020 | Morgan Stanley. 29.000 1,234 833 1,234 0
NO7059 21 0 |ASML HOLDING ADR REP ORD C| 03/02/2020 | Morgan Stanley. 11/13/2020 | Morgan Stanley. 5.000 1,393 2,098 1,393 0
N59465 10 9 | VIATRIS ORD .. |.. | 04/06/2020 | Morgan Stanley.... 11/16/2020 | Morgan Stanley.............cccccooovsimrrvccciisinnis | covvirriens 752.000 10,558 10,558 10,558 0 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 409,771 390,636 409,771 0 0 0 0 0 0. (19,139) | ...... (19,135) | ........ 4,659 [ .. 0
Common Stocks - Mutual Funds
464287 46 5 |ISHARES:MSCIEAFE ETF........coovevvinnnns I . | 03/10/2020 | Morgan Stanley........coocvrnieinerssiissinns 04/06/2020 | Morgan Stanley..........coeweremrississnernnes | conervesnees 232.000 13,573 12,401 13,573 0 [ [ [ (1,172)
9499999. Total - Common Stocks - Mutual Funds 13,573 12,401 13,573 0 0 0 0 0 0. (1,172)
9799998. Total - Common Stocks 423,344 403,037 423,344 0 0 0 0 0 0. (20,307)
9899999. Total - Preferred and Common Stocks 423,344 403,037 423,344 0 0 0 0 0 0 ... (20,307) | ...... (20,307) | ........ 4,659 | ..coooneneen, 0
9999999, Total - Bonds, Preferred and Common Stocks: 5,682,638 5,653,037 | .......... 5,673,344 | ................. 0 | (9,295) 0 (9,295) 0 0 ... (20,307) | ...... (20,307) | ...... 35,003 | ...... 7,056
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Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number | NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - Other Affiliates

30229@ 10 0 |Eyefinity, Inc 00000.......... 2ciB3 8biii NO (747,624) 64.000 100.0

91836* 10 9 | VSP Holding Company, Inc 00000.......... 2ciB3 8biii NO 199,626,750 ....199,626,750 45.000 45.0

91833@ 10 0 |VSP Optical Group, Inc 00000.......... 2ciB3, 8biii NO 11,630,041 11,630,041 ..21,623.000

91833@ 11 8 |VSP Optical Group, Inc 00000 2ciB3 8biii NO 40,667,224 .40,667,224 | .... ..75,610.000

45384* 10 1 |Independent Eye Care MSO Inc. 00000.......... 2ciB3 8biii NO 33,802,000 33,802,000 10,000.000
1799999. Total - Common Stocks - Other Affiliates. 0 284,978,391 285,726,015 XXX
1899999. Total - Common Stocks. 0 284,978,391 285,726,015 XXX
1999999. Total - Preferred and Common Stock 0 284,978,391 285,726,015 XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

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

NONE
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Statement as of December 31, 2020of he  ViSiON Service Plan Insurance Company

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
. Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./A.C.V. Par Value Actual Cost Notin Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
HSBC HOLDINGS PLC...........coosiirrrieiiiinirneiiiisssnsesieesssnsssiesssssssssseesnnns | seveeseeens C| 10/02/2020. | UBOC/UNIONBANC INVESTMENT SVCS................... 03/08/2021. | ............. 4514116 | oo | e (33,107) | oo | e | o 4,489,000 | ........... 4547222 | .......... 47,908 | ..o [ e 340 | ... 0.32
MORGAN STANLEY. .. | 11/25/2020. | UBOC/UNIONBANC INVESTMENT SVCS.... .. | 04/21/2021. 2,547,149 (4,989) 2,530,000 2,552,138 | oo 12,299 [ oo | v 250 | ... 0.26
TRUIST FINANCIAL CORP . | 11/24/2020. | UBOC/UNIONBANC INVESTMENT SVCS .. | 04/09/2021. 2,261,158 (3,985) 2,250,000 2,265,143 6,534 | .coovveiereriienns | 2.05 .0.21
LLOYDS BANK PLC 10/02/2020. | UBOC/UNIONBANC INVESTMENT SVCS.... .| 05/07/2021. | cooovvvvnne 5,053,516 | .voovvvverirrerinnes [ v (36,585) 5,000,000 5,090,100 24,750 3.30 | ... 0.22
Brown-Forman Corporation .. | 07/29/2020. | UBOC/UNIONBANC INVESTMENT SVCS................... 01/25/2021. | ............. 4,214,157 5,480 | ..ovvvververrirnenns | cevrverriineninennes | veereenni,215,000 | veennecc 4,208,678 | ... | e | e [ oo 0.30
Wheels, Inc .. | 08/20/2020. | WELLS FARGO SECURITIES LLC 05/24/2021. 3,994,757 4,877 3,989,880 o0.33
Wheels, Inc .. | 08/20/2020. | WELLS FARGO SECURITIES LLC.......cccoovvvvverircrrnnnees 06/25/2021. 3,993,194 5172 3,988,022 [ ..oovveeeerrieeneins [ ceveenerieeniiiees [ eeeeeiieenins | e 0.35
Southern California Edison . | 09/29/2020. | WELLS FARGO SECURITIES LLC.... .. | 01/08/2021. ...9,999,378 8,267 . 9,991,111 | s | e | e | e 0.32
Waste Management, Inc . .. 1 10/30/2020. | WELLS FARGO SECURITIES LLC.... .| 04/08/2021. ..14,990,704 5,750 ..15,000,000 | .......... 14,984,954 | ..o | v e [ 0.23
TransCanada PipelLines Limited..............coo.ciimimmvveiiisninreiiissseesieiiiissenns [ o C| 10/13/2020. | WELLS FARGO SECURITIES LLC 01/12/2021. 5,999,633 2,667 6,000,000 5,996,967 | ....ooorrrvvveeians [ i [ | e 0.20
American Honda Finance Corporation.................cccocuvvcoiissiiiiiccsssssniiiicsiss | o . | 12/18/2020. | UBOC/UNIONBANC INVESTMENT SVCS.........cccccc.... 03/26/2021. | ............. 9,991,833 1,361 ..10,000,000 9,990,472 | oo [onnerinisseninnens | cevresssenis | e 0.35
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 67,559,594 | ..o, 0 [ (45,092) | ..ovvvve 0 [ 0].....67,484,000 | ... 67,604,686 | ........... 91491 | 0] XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 67,559,594 | ..oooiiiieiinan (L] (45,002) [ cooovieierirnnnd (| 0. 67,484,000 |........ 67,604,686 | ... 91,491 | i 0 XXX XXX
Total Bonds
7699999. Subtotals - Issuer Obligation 67,559,594 | ..o 0 [ (45,092) | .ovvvo 0 [ 0 [ 67,484,000 | .......... 67,604,686 | ........... 91491 | 0] XXX XXX XXX | e 82,500 | ......... 89,193
8399999. Subtotals - Bonds 67,559,594 | ..o (V) (45,002) | oo {1 0 | 67,484,000 | .......... 67,604,686 | ........... 91491 | 0] XXX XXX XXX | e 82,500 | ......... 89,193
9199999. Total - Short-Term Investment 67,559,594 | ...coovvvrrrrnnnnnd 0 [ (45,092) 0 0 )0, IO 67,604,686 | .......... 91,491 | oo 0] XXX XXX XXX | 82,500 | ........ 89,193
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA s 0 1= 0 1C i 0 [0 0 1E ..5,053,516 1F s 4,514,116 1G ...2,261,158
2B o 0 20 0
3B 0 3C 0
4B . 4C .
5B .. 5C ..




Statement as of December 31, 2020 of the  ViSiON Service Plan Insurance Company

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



Statement as of December 31, 2020 of the  ViSiON Service Plan Insurance Company

SCHEDULE E - PART 1 - CASH

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

Regions MK SD.... 200,000 | XXX

Bank of America Sacramento, CA. 40,181,798 | XXX
Union Bank. Sacramento, CA. 13,632,318 | XXX
Morgan Stanley. 4,671 | XXX
BANK OF OKLAHOMA 02/02/2021 0.05 375 100,000 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 375 54,118,787 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 375 54,118,787 | XXX
0599999. Total Cash XXX XXX 0 375 54,118,787 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 39,995,314 |4. April 108,753,300 | 7. July. 89,388,167 | 10. October 45,048,391
2. February 12,226,830 | 5. May. 113,307,430 |8. August 33,693,953 | 11. November. 42,072,563
3. March 33,496,045 | 6. June 66,567,905 | 9. September 17,971,454 [12. December. 54,118,787

E27
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Statement as of December 31, 2020of he  ViSiON Service Plan 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
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
Agilent Technologies, Inc. 12/16/2020 01192021 e | 14,998,425 1,400
American Crystal Sugar Company. 12/01/2020 02/09/2021.....c.cc0.. 9,498,148 1,473
American Crystal Sugar Company. 12/11/2020 02/16/2021... 3,249,128 341
Bemis Company, Inc 12/17/2020 02/17/2021... . 14,995,496 1,438
Cigna Corporation 11/25/2020 01/22/2021........ovvvvenee 9.999 125 1,458
Fidelity National Information Services 12/16/2020. 01/06/2021... 14,999,583 1,333
Hyundai Capital America, Inc 11/06/2020 02/01/2021... “ 9,998,192 3,092
LyondellBasell Investment LLC 12/17/2020 021112021 oo | 14,996,583 1,250
Macquarie Bank Limited 12/29/2020 02/23/2021... 1,244,688 18
Southern California Edison 11/05/2020. 01/08/2021... 4,999,660 2,111
Sumitomo Mitsui Trust Bank Ltd. (Singapo. 12/30/2020 02/02/2021... 5,624,300 44
VW Credit, Inc 12/18/2020 01/12/2021... 9,999,481 661
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 114,602,808 0 15,278
3899999. Total - Industrial & Miscellaneous (Unaffiliated) ....114,602,808 0 15,278
Total Bonds
7699999. Subtotals - Issuer Obligation: ...114,602,808 0 15,278
8399999. Subtotals - Bonds ....114,602,808 0 15,278
All Other Money Market Mutual Funds
26188J 20 6 |DREYFUS CASH MGT INST. 12/14/2020. 0.060 150,000 6
609991  1F 1 |MUFG UNION BANK ITDA - S5 12/28/2020 (LN [V pR—— 40,372,283 8,099 7,418
61747C 82 2 |MORG STAN | LQ:GS PAR 12/31/2020. 0.010 125,712 46
999990 80 7 |RTCSI-INST 08/03/2020 6,618 19
8699999. Total - All OHNET MONEY MAIKEE MULUAI FUNGS......ooococeiveer i e bbbt ssssinensss | 40,654,612 8,104 7,483
Other Cash Equivalents
FIRST AMER:TRS OBG V. SD 12/02/2020. 0.010 206,891 1 582
WELLSFARGO:TRS+ MM | 12/29/2020 0.010 3,140,696 4
WELLSFARGO:TRS+ MM | SD 12/01/2020. 0.010 160,146 5 1
8799999. Total - Other Cash Equivalent 3,507,734 10 583
8899999, Total-Cash Equivalents e s | 158,765,155 8,114 23,344
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 0 {1 T O 0 10O 0
1E 6,868,988
2A e 107,733,820
3A 0
4A 0
5A 0
6 0




Statement as of December 31, 2020 of the  ViSiON Service Plan Insurance Company

POSITS

SCHEDULE E - PART 3 - SPECIAL DE

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama AL
2. Alaska AK
3. Arizona AZ
4. ATKaNSES......covreiiiis AR ...... O.... | Pledged to Arkansa: 200,000 200,000
5. California CA
6.  Colorado. co
7. Connecticut CT
8. Delaware DE
9. District of Columbia DC
10.  Florida FL
11.  Georgia GA
12.  Hawaii HI
13.  Idaho D
14.  lllinoi IL
15.  Indiana IN
16.  lowa 1A
17.  Kansas KS
18.  Kentucky. KY
19.  Louisiana LA
20.  Maine ME
21.  Maryland MD
22.  Massachusetts MA B Pledged to Massachusetts 150,000 150,000
23.  Michigan MI B.....| Pledged to Michigan 199,977 204,563
24, Minnesota MN
25.  Mississippi MS
26.  Missouri
27.  Montana
28. Nebraska.
29.  Nevada
30.  New Hampshire
31.  New Jersey
32. New Mexico
33, New York
34, North Carolina........cccoeerserrneenNC | oo O.... | Pledged to North Carolina 206,891 206,891
35.  North Dakota
36.  Ohio B Pledged to the Benefit of all Policyholder: 2,993,851 3,012,824
37. Oklahoma B.....| Pledged to Oklahoma 100,000 100,000
38.  Oregon
39.  Pennsylvania
40.  Rhode Island RI
41.  South Carolina SC
42.  South Dakota SD
43.  Tennessee N B.....| Pledged to Tennessee 234,948 236,359
44,  Texas X
45.  Utah uT
46.  Vermont VT
47.  Virginia VA
48.  Washington WA
49.  West Virginia wv
50.  Wisconsin Wi
51.  Wyoming WYy
52.  American Samoa AS
53. Guam GU
54.  Puerto Rico PR
55.  US Virgin Islands. VI
56.  Northern Mariana Islands MP
57.  Canada CAN
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0
59.  Total XXX XXX 4,085,668 4,110,636 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVe).......overevererarerrririenss XXX XXX 0 0 0

E29
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