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

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2 3
Percentage
of Column 1

Line 13 Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

6
Percentage
of Column 5

Line 13

Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....
1.02 All Other GOVEIMMENLS........c.veuurereerereeeeneeseeeeseessseseseeseesssesessesssens
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.............
1.04 U.S. Political Subdivisions of States, Territories and

P0ssessions, GUAraNtEed..............cueveeivererievsieeieiereee e
1.05 U.S. Special Revenue and Special Assessment Obligations,

etc., Non-Guaranteed...........
1.06 Industrial and Miscellaneous
1.07 Hybrid SECUMHES. ......cvureeeeecerrereiecenere ettt
1.08 Parent, Subsidiaries and Affiliates....
1.09 SVO Identified FUNGS..........cooverierierieciee e
1.10 Unaffiliated Bank Loans
1.11 Total Long-Term Bonds

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

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

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

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cccccoeveucnnee
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other...........ccccocvinineneinineiini
3.05 MUtUEI FUNGS......oooiiiinieiceee ettt eneees
3.06 Unit Investment Trusts..
3.07 CloSed-ENd FUNGS........ccuriieriieiiiniireireiseseise et iesseseseieeees
3.08 Total COMMON SLOCKS........ceurerrerreriineineireeiseisse e

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

4,06 Total Mortgage Loans..........ccocucveievieieicssisieessiese s sesnnns

Real Estate (Schedule A):

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

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

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

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

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

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

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

..2,030,967

163

..2,030,967 |..

..2,030,967

163

.............. 8,645,221

Sl01




Annual Statement for the year 2020 of the MICO INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

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

8.2 Totals, Part 3, COIUMN O.....ooviueiiieieierieeeis ittt
9. Book/adjusted carrying value at end of current period (LINES 142+ 3+4-5+8-T-8).........cocvvivrireieieiiesie sttt sttt st s st bbb enee
10.  Deduct total NONAAMIEA @MOUNS............rveeuriirriiieeisresieeeseeseesesssess st
11.  Statement value at end of current period (Line 9 MINUS LINE 10).........cvumiruimmrriiiemieeieesiesessessssesseses s ssess s sesss s esssess s ssssesssessssessssessns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

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

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

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

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

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

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

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI.........c..ccucieireiicieieiiee ettt ettt bbb e s bbb bbb s bbbt 428,775

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceveiiieiniseiee st 17,443 17,443

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........coieiieicieisetese sttt bbbt s sttt s bbb ann
3.2 Totals, Part 3, COIUMN 12.......oiiiieeieicieiseese sttt sttt ien 0

ACCIUAL OF QISCOUNL........vvvereticieite ettt st s b s st s bbb b4 s b2 b R4 R s b s bbb s s bbb b s bbb st

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...ttt ettt s et et a s s b s s ba st a et s st s st et en e s banen (7,954)
5.2 Totals, Part 3, COIUMN ...ttt sttt b s bttt s s e e st st n s st e e (7,954)

Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19.........cuiiiiieieiieieieisetee ettt sttt b s sttt s et b es b st b b e st en bt bbb s et s et s st en st nen

Deduct amounts received on disposals, Part 3, COIUMN 16.............ccvieiireieiscsee sttt bbbt st bbbt n st

Deduct amortization of premium and AEPIECIAHON. ..........c.cvcvieieeecce ettt ettt s et a s e s e s et et a et et b s s s et e s st en s

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 7.ttt

9.2 Totals, Part 3, COIUMN 14.........oiiriieieiresiees sttt 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........vuiiiriiieeeieiieeeieeiresieses st

10.2 Totals, Part 3, COIUMN 1.ttt 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...........cceeviirrirereiriiesieieisere et es st s st s s s ssesassnaas 438,264
Deduct total NONAAMIEA MOUNES............vviurierciiririercieesi et s eSS

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.cveuieiieeiciieeeeie ettt s bbb bbb et ettt s st en s seesassnnaenes 438,264

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year.. 10,808,059

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

2,830,740

Accrual of discount 2,224

Unrealized valuation increase (decrease):
4.1 Part1, Column12......
4.2 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 251,714

44  Part4, Column 11...... 69,847 329,071

7,510

Total gain (loss) on disposals, Part 4, Column 19....... 15,937

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 2,833,412

Deduct amortization of premium 71,413

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15......
8.2 Part2, Section 1, Column 19.
8.3 Part2, Section 2, Column 16.
84 Part 4, COIUMN 15......oouiiriiieeiieeriesei s bR 0

Deduct current year's other-than-temporary impairment recognized:

9.1 Part1, Column 14......

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14. 7,232

9.4 Partd, COUMN 13.... ittt . 1,054 8,286
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cvveeeveiicreeeieeeseeeeesee e

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9110)..........ccceveieriireisieiiesie sttt st et s e s s s s sssessesnnas 11,072,921

Deduct total NONAAMILEEA AMOUNES..........c.cieieiciiie ettt ettt a ettt s bbb s s s st s et b b b s e bbbt et es st s s s s e seesaes

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.cviuieiieeiciieieeeieteeisss sttt tes bbbt b st b s et s bt es st en s see s sanaenes 11,072,921
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Annual Statement for the year 2020 of the M I CO I N S U RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovvveevcrrvces | worveevrneerirecienenns 2,030,967 | coovoevrrcrirerinnns 2,022,076 | c.oovvvererirciinn 2,053,411 | oo 2,018,438
Governments (Including all obligations A 07 - o O O PO OO OE OO oT PO PPN
guaranteed by governments) 3. Other COUNMMIES.....c.ovuiviriiiiies | oiiiiiesieissiesesieisssssiesesssisnes | esserssssssssassessssssessessssessesss | essesssssssessesssssssessesssssssassenss | esssssssessesssnsassessessssessessesas
4. TotalS....oieiisessnisisiens | e 2,030,967 | .o 2,022,076 | oo 2,053,411 | oo 2,018,438
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TSt | e 50,000 | oovieeriieeie 50,480 | oo 50,000 | oo 50,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAlS. .o | e 50,000 | ovovieieeie 53,287 | oo 50,000 | oo 50,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... ..2,668,364 ..2,793,259 ..2,692,264 .2,565,020
Industrial and Miscellaneous, 8. United States... ..3,461,712 ..3,806,888 ..3,476,876 .3,430,622
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada........ ...68,390 ...84,965 ...69,467 ..65,000
and Hybrid Securities (Unaffiliated) 10. Other Countries .315,787 .358,548 325,475 300,000
11. Totals....cco.e... ..3,845,889 ..4,250,400 ..3,871,818 3,795,622
Parent, Subsidiaries and Affiliates 12, TORAIS. ..o | senises | senesssess s sens s snssssssssnnies | crsssssssssssss sttt nnts | chsssnesnsnss st st esnrenees
13. Total Bonds.... ) I 8,645,221 | oo 9,169,503 | ovoovreirrirnienns 8,717,493 | oo 8,479,079
PREFERRED STOCKS 14, UNHEA SEALES......veveveriieies [ e | roresieses e esssessiene | cessressesssesss s esssenees
Industrial and Miscellaneous (Unaffiliated) 15, CaANAUA. ... | ceereieeieesssees st sssssenes | sesessessessnsss st st enssenres | eetsessess st ettt enenees
16. Other COUMTIES........urveuurrruene [ erereresrrmesseressnnsnssesssnesnenes | vonenesssesssnssssessssssssensssssssnane | cosssmssssssssssnssssssssssssssssnees
17, TOtAIS...cveveieiriririi e | ceveenieneenieneeneenesneenees 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TORAIS. .. | | st | crssssisse s
19. Total Preferred Stocks......ue. | covivniiniiiniiniincincincienad 0 [ oo [0 0
COMMON STOCKS 20. United States..........couveeevrrnens | woveeeeenrieriinenns 2,377,293 | oo 2,377,293 | oo 1,754,493
Industrial and Miscellaneous (Unaffiliated) 21, CaNAda.. ..o | s 1,392 | oo 1,392 | oo 693
22. Other Countries. .......couweeuruenns | covnrreneeesnrensreennn 49,015 | o 49,015 | v, 32,269
23, TOtAlS. ..o | eeeeeesnesssneenes 2,427,700 | coooovvvencresciennns 2,427,700 | ..o 1,787,455
Parent, Subsidiaries and Affiliates 24, TORAIS....ooocveeerrreercessiissririssnies | crnneesisessssssesssnne e | eesrerssnesssnessssssnnsensssnnens | conseenessssns e
25. Total Common Stocks......... | cccccoevrvvernnnnenee. 2427700 | ..oovvvvre 2427700 | .cocvvevv, 1,787,455
26. Total StoCkS....cuummmrrssursssnssss | covvveesnineriennes 2,427,700 | cooovvvnerrescnennns 2,427,700 | oo 1,787,455
27. Total Bonds and Stocks...... | ...ccccecvvrinnnnne 11,072,921 | oo 11,597,202 | oo 10,504,948
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Annual Statement for the year 2020 of the M ICO IN S U RAN C E CO M PANY

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

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

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

21

22
23
24
25
26
2.7

3.1

3.2
3.3
3.4
35
3.6
3.7

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1 (continued)

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC 1... 584,062 |.... 1,488,641 | ... .554,108 ..412,135 1.9,9, SOOI P ..3,281,593 |.. .38.0 4,542,824 |.... 52.1 ..2,830,269

................. 268,328

................. 202,603

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

XXX

XXX
XXX

................. 526,994

XXX

XXX
XXX
XXX
XXX
XXX
XXX

XXX

XXX
XXX..

Unaffiliated Bank Loans
NAIC 1

NAIC 2
NAIC 3
NAIC 4
NAIC 5
NAIC 6

10.1
10.2
10.3
10.4
10.5
10.6

10.7 Totals




Annual Statement for the year 2020 of the M ICO IN S U RAN C E CO M PANY

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

1 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)

Total Bonds Current Year

111 NAIC T | (@) 1,946,554 1000000 3,452,685 ...l 1,681,613 | 685,842 | 415,330 | 0 [ 00.8,080,924 | 935 [l XK X [ XK [ 7,629,600 | ...ocovvninnnn 451,324

............... 1,681,513 | ...............685,842 | .....c.......... 415,330 | o0 eenn...8,080,924
11.2 NAIC 2...icincceenerseeesnnesessssienesesssssnssenssenes | (@) |0 | i 268,328 | ...ocovinn 68,390 | ..o 202,603 | ..o 0 | e 539,321 2 e XK [ XK i [ s 482,176 57,145
113 ...24,976 . .
11.4
115
11.6

1.7
11.8

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

Total Bonds Prior Year

121 1,034,033 |............... 4,939,586 |............... 1,037,084 | ................. 688,277 | ..o 485,462 | ..o e KR e XX 8,184,442 | 940 | 7,682,275 | .ocvvine 502,167
12.2 49,996 | ... 149,926 | .... 154,444 | . . . ...104,062 | ... 526,994 | .,
12.3 .

12.4

125

L0IS

12.6

12.7 Totals......cocvuun. p . . ...589,524

12.8 Line 12.7.a5@ % 0f COL 9. . . . T 6.8

. Total Publicly Traded Bonds

13,1 NAIC T eesesssisessssssssssensessesssssessenes | soseeseneneens 1, 148,957 | 1ii00000.3,302,692 | .o 1479779 | o 685,842 | ..o 415,330 | .ooovereeeirenereieeneis [ 7,629,600 | ..ooooverrrrieeennnn88.3 | i 7,682,275 | 882 | 7,629,600
13.2 211,183 | e 88,390 | e 202,603 |...ooveeeeeeneens | s 482,176 | oo DB | 526,994 | 8.0 | 482,176
13.3 ...24,976 ..24,976 |..

134
135
13.6
13.7
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.

............... 3,327,669
...40.9
.38.5

Total Privately Placed Bonds

14.1
14.2
143
14.4
14.5
14.6

........... XXXevevvvovene | veveininne..508,468

P47 TOtAIS ... nsens | crereneresnnnns 199,597 | oo 149,992 | ..o 158,879 | oo [0 {1 (01 I 508,468
14.8 Line 14.7 as a % of Col. 7..... . 393 ... ..29.5 | ... ..31.2 0. . .100.0 |.. ....100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........c.cocevevevere | covrreeeeererenne. 2.3 | e (YA 1.8 . . U [P 5.9

(@) Includes $.....406,734 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 5GI designations, §.......... 0 prior year of bonds with 5GI designations and $.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.... 0; NAIC3S.... 0; NAIC4S...... 0; NAIC5S..... 0; NAIC6S....... 0.
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SCHEDULE D - PART 1A - SECTION 2

ed December 31

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

Maturity Distribution of All Bonds Own
1 2

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

1.01

1.02
1.03
1.04
1.05

U.S. Governments

Issuer Obligations

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

96

1,051,405

1,436,192

2,014,518

2.01

2.02
2.03
2.04
2.05

3.01

3.02
3.03
3.04
3.05

4.01
4.02
4.03
4.04
4.05

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

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

5.01
5.02
5.03
5.04
5.05

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

6.01

6.02
6.03
6.04
6.05

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

................. 263,478

...220,368 |.

....201,654

.788,268 | ...

................. 671,090
1,008,636

................. 741,901
1,445,621

................. 301,331
149,992

584,062

1,513,617

3,845,889

5,069,819

508,468

7.01

7.02
7.03
7.04
7.05

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

801

8.02
8.03
8.04
8.05
8.06
8.07

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

Affiliated Bank Loans - Acquired...




Annual Statement for the year 2020 of the M ICO IN S U RAN C E CO M PANY

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

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

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued...
10.02 Unaffiliated Bank Loans - Acquired...
10.03 Totals

.0

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

.............. 1,063,330 |..............1,575,100
...398,379 |. 912,639 |...

2 B70,617 | 614,737 ) 9,9, ORI RO 5,255,746
.83,614 ..3,196 1,709,750

60IS

11.03 Commercial Mortgage-Backed Securities. ...263,478 |. 201,654 | .o 205,958 | o0 | e, XXX, 671,090
11.04 Other Loan-Backed and Structured Securities.. ...220,368 |. .788,268 XXX.. 1,008,636
11.05 SVO Identified Funds............cocovvvrrieinnnns ) .9 R . XXX ovivreiien | e XXX s | e XXX e XX [0 [ e 0
11.06 Affiliated Bank LOANS............cccvvueveieeiciieeiceiciece et vssaesessns | oeveveessisssssesssssenans (O O 0 [ o0 e [0 (] XXX oo | e 0
11.07 Unaffiliated Bank LOANS........c..c.euiiriieiiiiieieieiceie e | sresseisssessesssssssessens [V I (01 PRI | I ISR [0 I [\ S S [P 0
11.08 754,231 ..617,933 L0

11.09 Line 11.08 @5 @ % Of COL 7...vviveiiiiieiisniieisseieississsnsissisnsenssrsniens | ovsesssssssseesseas 225 | s 402 | ik 214 | 8.7 | oo TA | s 0.0 | oo 100.0

12. Total Bonds Prior Year
12.01 Issuer Obligations o ABTAB6 | 565,139 | .......... ) 0.9 RN ISR XXX

12.02 Residential Mortgage-Backed Securities 269,388 | i 24,385 | oo XXX i e XXX e
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.

................. 352,181

12,08 TOtAIS. . ...cvvvieeiiiiieiessie ettt . .. 756,844 | ..o 589,524 . ....502,167
12.09 Line 12.08 @s @ % 0Of COL 9......cocvrvireiirieiceieeeeceiceessnsseenenenes | ceveeenisneeeniene 124 | o584 | i, 137 | i 8.7 | oo 6.8
13. Total Publicly Traded Bonds
13.01 IsSUEI ODlGAtIONS...........cviveieciireieicteee et | eveieniesans 1,063,330 |....cooconeeee 1,575,100 |..............1,274,817 |.................670,617 |..cccecen....0 614,737 | .......... ) .0 GRS DS 5,198,601 | ..ocovvveicina I I O 4,493,909 | ..ooooviriian 516 [ 5,198,601
13.02 Residential Mortgage-Backed SeCUNtIES..........ocvvvrereurieieiesieienns 398,379 912,639 | 311,921 | 83614 | 3,196 | XX XK [ 1,709,750 | covvvvvireennn19.8 [ 2,030,005 | .ooooveiieieinns 3 1,709,750
13.03 Commercial Mortgage-Backed Securities . 63,881 |. 201,654 |... ..369,758 . . . ..369,758 |.
13.04 Other Loan-Backed and Structured Securities ....638,276
13.05 SVO Identified FUNAS.........cccovireiriieieieesie s

13.06 Affiliated Bank Loans
13.07 Unaffiliated Bank Loans.

13.08 TOtAIS......covecvecrieicieecee ettt senienns | erenienieseens 1,745,957 |....coeonc. 3,327,669 |.............. 1,690,962 |......coovnee. 754,231
13.09 Line 13.08 as a % of Col. 7... ..215 ....20.8 .93
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11..........cccccevrveveieins | cevvvrveieiiineennn20.2 | o385 | o198 | e, 8.7

14. Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities .
14.03 Commercial Mortgage-Backed Securities............cccooevveeivireenrrcininiieiens | veveininnnnnenn 199,597 | [ e 101,734 | s e | e XX K e 301,331 <20 IR 352,181
14.04 Other Loan-Backed and Structured SECUIIES............cceeeererrinirreriins | orererierinsineieeesinnins . 149,992 | . e XXX 149,992 | ... 1.7 ... ..149,986

14.05 SVO Identified Funds..........cccooverrrrirrunnns . XXX . . et | e | e

14.06 Affiliated Bank Loans..... . . . . e "

14.07 Unaffiliated Bank LOANS...........cccovurueiiieiriiinieiceisseesiseeseesissseiesens | sesssesessssesssssssssnsnsenas s [RSTRRRRR JPo e e | . | e

14.08 Totals.......ccocevrvvvrererernns ..199,597 |..... ..158,879 508,468

14.09 Line 14.08 as a % of Col. 7.....ccoevvrvreererrrrerrennes o 393 | ... . 00| .. .00 ... 00| .. 100.0 XXX
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11 ..2.3 . . . O . 9 | XXX
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si10, Si11, SI12, SI13, SI14



Annual Statement for the year 2020 of the MICO INSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Markef Mutual Funds Oth:r (a)

1. Book/adjusted carrying value, DECEMDEr 31 O PHIOT YBAI..........cciiiiicieiiicreei sttt se s seas | ebessssesessssebes s s b esss e bbbt e s s s b sastess e BTA,630 | ..ot snens | eeres bbbt 874,636 [ ..oooveveeereeeree e
2. Cost of cash equivalents acquired 2,259,645

3. ACCTUAI Of BISCOUNL. ... ettt | Shbeeb e e bbb bbb bbbttt 0 OO DO O TSR
4. Unrealized valuation INCIEASE (AECTEASE)..........wuururrrrrerrerrerreereeeeseasessssesseseesessesesessessessssssessessassssssessessasssessessasssssnssessassassans | sesessusssessesssssssssessasssssessessassssssnsssssssessessassssnnes 0 | ettt ettt snetes | sretesessete sttt e et s s st s et b s st s s se Rt st et s e sesesnte | HhehetsaeAeaesae st R Rt s e AR At et b s sttt s st tes
5. TOtal GaiN (I0SS) ON QISPOSAIS........cureurerireeeercisreseeseeeese s eseeesesseesees e e sess e ss s ss s s st s s s e s s es s s e s e s esbees e ssessens | eetetseesessassaes e st eesee s e b s s st en s et st en s e ssessent st 0 [ ettt ettt bs | eebesaesa et et s bbbt teb e st bs st s e st esbesae bt | Hietstesaes st es e et bt s e e b et b et aes bt s st ne e
6. Deduct consideration reCeIved ON QISPOSAIS...........c.cucuiveieiiieieieieesie sttt st ss st s s bessesaens | sisssssesssssssessesssb st es b b s s sss s s s sse st st 2,178,388 | ..ottt bnienes | eeiesss et 2,178,388 | ..ot
7. Deduct amOrtization Of PIEMIUML.........cccuiueiiieiiisiieieisce ettt sttt s b ea bbb bbbt s s b b s s ssesas | 2bsebsnsssessessnses s e st s b e bbb s s s b bt et b b 0 [ ettt ettt s e ets | Sebeeaesseb et e s st es s bbbt s st n s st nbesae bt | Hiesstesses et ee s et bt s st R ettt ettt
8. Total foreign exchange change in book/adjUStEd CATYING VAIUE..........c.civiieiiiirieiie st enes | ebsebsessssessesss s e s bbbt s bbbttt 0 [ ettt ettt ete | oebeesesseb et st et st s s s bt s st s et n st b st sae st | Hiesstesses et st e s bt s s et ARt b et

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

10. Book/adjusted carrying value at end of current period (LINES 142+3+4+5-8-T+8-9)..........ccccerrrrieicriierieeesie e | evevssisisse et esses st es s seesas 955,893 | oo 0 | o 955,893 | oo 0
11. Deduct total NONAAMItIEA AMOUNLS...........cccoiieiiiciiieiicts ettt b s a s ss s b s b s s e s s sssetess | 4sesesessssssesssesessssesesasseb et s sese b s st et s snseten st et ensnaees 0 | ittt ettt n et ns et s nseaensnsetes | eretesssetesnsesessssetesassesesssetebensesesessesebessetesessnsetennne | 4esehetessesessissetesast et et e et b et b et e et et s st et eneae s st enns
12. Statement value at end of current period (LINe 10 MINUS LINE 11)....vuiueieririiieisiesessessiressssesssssssesssssssssssnssesssssessssssssssssases | sessesssssessassssssessasssnssesssssasssnsssssensansssssessns 955,893 | i 0 ] e 955,893 | ottt 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, E02, EO3, E04, E05, E06
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Annual Statement for the year 2020 of the MICO INSU RANCE COMPANY
SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Crescent Senior Secured Floating Rate Fund.............. ‘ ......... ‘ DoVer........cccccooevunan. | DE...... | Crescent Capital Group LP.......coccooviviiiniiinnnns . 05/01/2007 | ...ocvvveves | v 428,775 | oo 438,264 | ... 438,264 | ........... (7,954) | oovvernnniiniinns [ | e | e | s 17,443 | oo | e 0.270
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated S OURRR [FSTRRO 428,775 XXX
4899999. Subtotal - Unaffiliated 428,775 XXX
428,775 XXX

5099999. Totals.

Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A . 1B . 1C .. 1D .. 1E . 1F . 1G .
2A 0 2B 0 20 0
BA e 0 BB et 0 3C e 0
AA 0 AB o 0 AC e 0
L NN 0 BB oot 0 5C e 0
B 0
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition |Amount of Encumbrances| Ownership

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

| Crescent Senior Secured Floating Rate Fund

| Dover

DE Crescent Capital Group LP. 05/01/2007. | .. 0.270
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated XXX
4899999. Subtotal - Unaffiliated XXX
5099999, TOHAS.........coouririiiiiiiiicie s XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less
Encumbrances,
Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

11

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

or

Temporary

(Amortization) |  Impairment
| Accretion Recognized

12

Capitalized
Deferred
Interest and
Other

13

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

14

Total Foreign
Exchange
Change in
B./A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
o Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 PP 9 [UNITED STATES TREASURY......coeviiiiriieieiieinieieeie e essesas 51000 IO I TA | 984,899 |...100.023 | ... 952,475 952,256 963,113 7,604 | ... (30,853) | cvvuveeerrieiinn | e | e 1125 | ..(37.840) | Jd.ovvs | v 4,949 | ... 10,567 | 02/21/2013. | 01/15/2021.
91282C AW 1 |UNITED STATES TREASURY......ccoiriiiirmmmnnminsmnnsnseninssesssnssnssssnsssnsssssnee | eevnnes | oo | cvsnesnsenas TA i | s 1,051,433 [..100.281 | .cooovirn 1,052,951 1,050,000 1,051,405 29) [ [ [ 0.250 |...... 0.203 [MN..ooo. | v 341 [ 12/10/2020. | 11/15/2023.
0199999. U.S. Government - ISSUET ODIGALIONS. ... ....rvuuirsersieresseissetiseis sttt | cbnnessesas 2,036,332 XXX 2,005,426 2,002,256 2,014,518 7,604 | ........... (30,682) 0 0 XXX XXX XXX | oo 5290 | oo 10,567 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38377R_ VK 8 |GNR 2010-166 GP - CMO/RMBS. ‘ ....... | . ‘ ........... 4‘ A i | i, 17,079 |...102.897 16,650 16,182 16,449 | e (155) | i | [ 3.000 |...... 1.752 | MON... 04/20/2012. | 04/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed Securities 17,079 XXX 16,650 16,182 .16,449 0 0 XXX XXX XXX XXX XXX
0599999.  Total - U.S. GOVEIMMENL............ovveecreeritecieeieiesiieesseesie e ssesss s esssess s sss s s esssssssssssssesessensssssssssssssssesssenssasnans | seseisssans 2,053,411 XXX 2,022,076 2,018,438 2,030,967 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
68609T A6 5 |OREGON ST....... ‘ ....... | . ‘ ........ 1,2 [ 1BFE i [ 50,000 |...100.960 50,480 50,000 50,000 [ v [ e | s | | oo 2419 |..... 2419 |FA..... . | 07/09/2020. | 08/01/2043.
1199999. U.S. States, Territories & Possessions - Issuer Obligations...........cuviiiiissisrsnisissssissisenees 50,000 XXX 50,480 50,000 .50,000 0 0 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUArANtEed)..............vereerereierisirerisiississssisssssesessesssssessensanes 50,000 XXX 50,480 50,000 .50,000 0 0 0 0 XXX XXX XXX | oo B54 | s 0 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
910678  S9 3 |UNITED INDPT SCH DIST TEX....ciuuerenieremsimissmnismmsssrssnssssssssnssssssssssnees | cnsnees | oo ‘ 2 ‘ TAFE i | s 50,000 |...106.574 53,287 50,000 50,000 | v | | s | | oo 2.800 |...... 2.800 |FA...o| v 529 | s 622 | 02/12/2020. | 08/15/2040.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 50,000 XXX 53,287 50,000 .50,000 0 0 0 0 XXX XXX XXX | v 529 | i 622 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 50,000 XXX 53,287 50,000 .50,000 0 0 0 0 XXX XXX XXX | s 529 | s 622 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
220245 L8 5 |CORPUS CHRISTITEX UTIL SYS REV......cccoovirverimrinirnsrinerverrnrinennes | cvvvne | oo | vvriveeenn | LD FE v | s 101,960 |...101.753 101,753 100,000 101,882 AT8) [ o | e | 2002809 | e 2.562 08/12/2020. | 07/15/2040.
38611T DK 0 | GRAND PARKWAY TRANSN CORP TEX SYS TOLL R....cccoovvvvrririineiins | v ....100,000 |...103.697 103,697 100,000 100,000 | ooouevvrererierinees [ e e | e | 200 3.216 | s 3.216 02/12/2020. | 10/01/2049.
576000 XQ 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED........ccccovvurivinnines | rveene ...107.574 53,787 50,000 51499 | e [ e (133) [ | e | 0000 3.395 [ i 3.004 02/04/2020. | 10/15/2040.
593791 EM 4 |MIAMI UNIV OHIO GEN RCPTS SD.. . 143114 71,557 50,000 80,422 | oo | e (882) | e | e | 08772 | 4.778 06/07/2012. | 09/01/2035.
59447T XX 6 |MICHIGAN FIN AUTH REV.......coiiiiiiiiiieinricierisssssesisesssssssessnssseenss | oeveins ..112.698 84,524 75,000 85,176 | oo | e (144) [ | e 003,384 | L 2.514 08/14/2020. | 12/01/2040.
660043 DS 6 |NORTHHUDSON SEW AUTH N J GROSS REV LEAS..........cocoomvvirmierniens | rveens ...109.474 54,737 50,000 52,219 | e | e (208) | o | e | 0000 3.698 [ i 3.093 02/05/2020. | 06/01/2039.
67760H NH 0 |OHIO ST TPK COMMN TPK REV.......ciiiiiiiieririiierinsineiesinsisssssiesssssees | oveen ...102.626 51,313 50,000 50,269 | .o | e 21) [ e [203196 [ 3.128 02/06/2020. | 02/15/2048.
709221  TF 2 | PENNSYLVANIA ST TPK COMMN OIL FRANCHISE .|SD.. ...140.621 140,621 100,000 113,982 | oo [ eevverrineennn(538) [ o | e | 205848 | oo 4.645 06/07/2012. | 12/01/2037.
76913C  BF 5 |RIVERSIDE CNTY CALIF PENSION OBLIG.........cccovetiriirrireirereriseirenns | v ...110.466 110,466 100,000 100,000 | cvvuveecerericiinineiies [ e | e | |0 3.818 | 3.818 04/23/2020. | 02/15/2038.
786089 JR 4 | SACRAMENTO CALIF WTR REV. ...106.095 53,048 50,000 50,000 | ovvevereerrererneren e | e | e [ 103180 | i 3.180 04/24/2020. | 09/01/2042.
79765R  5A 3 |SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.. ...106.746 53,373 50,000 BA705 | e | e (187) [ e | v | 00000 3.303 [ i 2.129 08/06/2020. | 11/01/2039.
837227 7N 1 |SOUTH CENT CONN REGL WTR AUTH WTR SYS RE........c.cceommurmmrrrenes | e .51,123 |...106.879 53,440 50,000 571,032 | v [ e 9) e | | 0000 3.500 | e 3.223 02/06/2020. | 08/01/2043.
914437  UT 3 |UNIVERSITY MASS BLDG AUTH REV.......ccooimiiniiincinnnnssissinnnissinnsninns | oonens | oo | aevnneenn | 10 FE i [ o, 104,217 |...106.758 106,758 100,000 103,880 | .ooovvonencrnnninnes [ eerenninneenn(337) [ | | 003504 | 3.000 02/11/2020. | 11/01/2044.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... .. 983,579 XXX . ....1,039,073 925,000 975,064 0 0 0 XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
313IXT QN 3 [FHZMO4BT - RMBS......coocvierieiciiieisieieesie e ssesans | sveies 1A.. ..108.314 71,050 65,596 .67,368 (B8) ] e e | 20000 3.500 | ... 2.567 |MON... 12/17/2015. | 11/01/2045.
3131XV  F6 7 |FHZM1989 - RMBS 1A. ...105.913 118,360 111,752 115,187 46 | oo | e | 200:3.000 | e 1.887 |MON... 10/27/2016. | 10/01/2041.
313290  PX 9 [FHZA1338 -RMBS.......ccoooiiiiieieieicee e ssnns | seeans 1A. 24,850 |...105.870 25,446 24,035 24,783 31 [ [ | 20223.000 | 2.095 | MON... 07/19/2012. | 08/01/2042.
31320K X3 3 [FHZA2498 - RMBS......cooooeeieeiceeeeeeeeee s ssseessseseeseessesesssssseinnes | arieins 1A. ...126,243 |...106.101 133,403 125,732 126,087 25 | oo | e | 0000 3.500 [ e 3.331 [MON... 05/24/2018. | 03/01/2038.
31324 BK 9 |FH ZS44T4 - RMBS......coooiiiiiieieiciieeiessseiss s sesssissssssienes | aeiies LAI1TA L ...107.529 32,459 30,186 31,134 38 | oo e | 0000 3.500 [ i 2.538 |MON... 02/23/2012. | 03/01/2042.
3132A5  AY 1 |FHZS4523 - RMBS.......cooviviieiererierineenssisessesiesssesssssssssssssessssssnnns | oevene | oo | avennerend A11A e | e 42,704 |...108.357 46,035 42,485 42,629 () [ oo | e | 2003500 | e 3.357 | MON... 08/06/2013. | 07/01/2043.
3132A5  E8 4 |FH ZS4659 - RMBS..........oviriiniieiieeineensesseissiiesisesisssssssissssssssesssenns | cevene | oo | seenneinnd A11A s | 91,793 |...106.916 93,635 87,578 192,035 318 | s | e | 2003500 | i 1.805 |MON... 04/14/2016. | 04/01/2046.
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
5 8 12 13 14 17 18 20 22
NAIC
Designation,
NAIC
Designation Current Year's
Modifier and Unrealized Other-Than- Stated
SVO Rate Used Valuation Current Year's | Temporary Contractual
Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Effective | When Amount Rec. Maturity
CUSIP Identification Description CHAR | tive Symbol Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized Rate of | Paid During Year | Acquired Date
3136A4 DA 4 [FNR2012-24 AC - CMO/RMBS ...100.551 3,166 3,148 w3151 [ | e (21) [ [ [200.2.500 | 1.817 [MON... | .. 04/19/2012. | 05/25/2030.
3136A5 YC 4 |FNR2012-30 ED - CMO/RMBS ...102.839 12,064 11,731 1,789 | e | e (B7) [ s | v 202,500 [ 1.996 | MON... 04/19/2012. | 04/25/2031.
3136A6  CK 8 |FNR 2012-45 PH - CMO/RMBS.........ccooreriririnrrierienireisesisesiessenenenees ...100.639 3,543 3,521 3,831 [ | e (56) [ e e [20.3.500 | 1.750 |MON... 05/09/2012. | 12/25/2039.
3138MQ 4E 0 |FN AQ8920 - RMBS ...105.430 38,422 36,443 B7129 | e | e (179) | o | v | 00000:2.500 [ e 1.621 |MON... 02/06/2013. | 01/01/2028.
3138WD  3Z 2 |FN AS4415-RMBS ...109.823 316,526 288,214 300,154 | oo | eoverreeennc(d,455) [ s e [0.3.500 | 2.108 |MON... 09/27/2016. | 02/01/2045.
313BWE KK 4 | FNASATI7 - RMBS......oooiiiieieie ittt ssissssens ...108.184 38,129 35,245 36,453 | oo | eerneeineeenne(809) | o | e | 00000 3.500 [ e 2.333 |MON... 04/07/2015. | 04/01/2045.
3138WF  TA 4 |FN ASH944 - RMBS........cooiirriiieirieiesiesisesenissssessesssessesessessseens ...108.576 48,740 44,890 46,180 | v [ e (A7) [ v | e | 0000 3.500 [ e 2.511 |MON... 10/19/2015. | 10/01/2045.
31397Q LT 3 |FNR2011-4 PK - CMO/RMBS ...103.087 8,470 8,216 8,345 | e (BT) [ [ [2223.000 | 1.755 |MON... 05/02/2012. | 04/25/2040.
31398V 7F 7 |FHR 3649 BW - CMO/RMBS.........covemriiiiirnrieisnisierssisssensssesssssssesnns | avvnnes | oo [ sneersnn 4 ...104.456 5,368 5,139 D275 [ v | rereneinieenn(30) [ [ | 204000 | 2.091 |MON... 05/01/2012. | 03/15/2025.
3140F1  YB 2 |FNBC6105-RMBS ...107.386 117,494 109,413 113,093 | oo [ erverrnend(1,503) [ oo | e | 200.3.500 | ocee 2.346 | MON... 05/23/2016. | 06/01/2046.
3140FP DG 1 [FNBE3T702 - RMBS........ccocoiriiereiieiiieiieieieississe s . ...107.821 145,388 134,842 140,227 | oo | e (800) | o | e 004000 | e 2.512 |MON... 12/06/2017. | 06/01/2047.
3140X4 M4 5 [FNFM1278 - RMBS......cooiiiiirineineeneeineiseesssssessssissessssssssssesssssessenss | cevene | oo | aeennersnnd A11A ...106.630 157,393 147,607 150,857 | ovovevvernerireriinees [ e 19 [ | e [ 20.3.000 | oeee 2.180 |MON... 07/30/2019. | 07/01/2034.
3140X8  KJ 5 [FNFM4796 - RMBS......coovviiiiiiiiiinisiiinninsiisnsnisesssissssensnssssssnsssssssssenennnes | aninnee | oo | sonsennnend 411A ...104.580 339,097 324,246 337,893 | .o [eeeneieinieenenn(83) i [ |200.2.000 | 1.105 | MON... 11/20/2020. | 11/01/2050.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities XXX | e 1,754,187 1,640,020 1,693,301 XXX XXX 4,756 XXX
3199999. Total - U.S. Special Revenue & Special A 1t OblGALIONS. ... s XXX 2,793,259 2,565,020 2,668,364 | ... | i (9,625) XXX XXX | 12,821 | 67,883 XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
02665W BP 5 | AMERICAN HONDA FINANCE CORP ...106.924 53,462 50,000 148,963 308 | oo | eerreerienieenineis | 00002900 [ eeece 3.608 01/02/2019. | 02/16/2024.
06051G  HD 4 | BANK OF AMERICA CORP.......cccsvriiriiririieiierisssiesiesissesssiessseeninenes ...112.954 60,995 54,000 54,000 | e [ e | | e | oen 3419 [ 3419 12/12/2017. | 12/20/2028.
10373Q  AJ 9 |BP CAPITAL MARKETS AMERICA INC ...103.979 51,990 50,000 50,194 | oo [ e (140) | ovvvreerreirneriiens [ v [ 20.3.245 |, 2.948 03/12/2013. | 05/06/2022.
20030N BH 3 |COMCAST CORP. ...125.506 125,506 100,000 101,020 (B5) | v [ [0 4250 | 4.141 05/15/2014. | 01/15/2033.
25243Y AH 2 |DIAGEO CAPITAL PLC ..144.224 72,112 50,000 59422 | e | e, (415) | covvoeereeeneriens [ e [0 5.875 [ 4.224 08/18/2014. | 09/30/2036.
25243Y AU 3 |DIAGEO CAPITAL PLC ..104.718 52,359 50,000 49,969 13 [ e [0 2.625 | L 2.653 04/24/2013. | 04/29/2023.
254687 DK 9 |WALT DISNEY CO................ ..112.975 56,488 50,000 49,941 9 | oo e [0 3.375 [ 3.397 05/17/2017. | 11/15/2026.
31428X BM 7 |FEDEX CORP ...112.040 56,020 50,000 50,179 | o | e 27) [ e | e | 0000003.300 | e 3.234 05/17/2017.| 03/15/2027.
341081 EU 7 |FLORIDA POWER & LIGHT CO.... ...143.046 107,285 75,000 82,205 | oo | e (381) | o | | 20005400 | 4.498 11/19/2013. | 09/01/2035.
369550 AU 2 | GENERAL DYNAMICS CORP. ...103.151 51,576 50,000 A9548 | e [ 282 i | [0 2.250 | 2.749 01/28/2013. | 11/15/2022.
404280  AK 5 |HSBC HOLDINGS PLC.......oooumrrmrirririererissiiesiesissesesssssssessenssesesseens ..101.217 101,217 100,000 100,216 | ovovveeeererrerneens [ eerverrrneenne(821) [ | e | 205,100 | e 4.244 08/11/2011. | 04/05/2021.
438516 BW 5 |HONEYWELL INTERNATIONAL INC ...106.563 106,563 100,000 199,848 | oo | B0 | | | 200002300 [ e 2.344 07/30/2019. | 08/15/2024.
44107H  AF 9 |HOSPITAL FOR SPECIAL SURGERY.........cccvomurirmrinrenrecsrinerirerirmrenieenne | cvevne | oo | weeeen L2 [ LE FE s | viiie...50,000 | ... 96.467 48,234 50,000 50,000 | v [ e | | e | 022667 [ 2.667 08/05/2020. | 10/01/2050.
452308 AR 0 [ILLINOIS TOOL WORKS INC ...125.978 62,989 50,000 AT 894 | i | B9 | | | 20000 3.900 | 4.198 08/07/2014. | 09/01/2042.
58933y AJ 4 |[MERCK&CO INC ...130.062 130,062 100,000 98,981 | v | 2T [ | e | 150 | 4.221 05/14/2014. | 05/18/2043.
595620 AL 9 |MIDAMERICAN ENERGY CO ...136.806 136,806 100,000 109,079 | ovovvvvveenerveriinens [ eerverineennn(285) [ | e | 2004800 | e 4.169 07/30/2014. | 09/15/2043.
654106 AF 0 |NIKEINC ...109.369 54,685 50,000 AT,088 | oo | e85 | | [0 2.375 | 3.488 01/03/2019. | 11/01/2026.
67021C AM 9 |NSTAR ELECTRIC CO ..112.746 112,746 100,000 196,838 | oo | o832 | | e | 000003200 [ i 3.763 10/02/2018. | 05/15/2027.
674599 CE 3 |OCCIDENTAL PETROLEUM CORP........cccovvvvirmrirernvennirerinnseerersnisserennnes | vernne | oo | eveneee 1,2 | 3B FE s | v 25,324 | L 99.905 24,976 25,000 24,976 | eieeeenn(95) | (36 [ s i [0 2.700 [ 2.545 05/02/2013. | 02/15/2023.
69352P AQ 6 |PPL CAPITAL FUNDING INC ...119.629 59,815 50,000 56,778 | oo | eevvnerreeennd(BAT) [ o | v | 4125 [ 2.444 06/22/2020. | 04/15/2030.
708696 BZ 1 |PENNSYLVANIA ELECTRIC CO ...109.295 54,648 50,000 BTA45 | s | eerrneiinnennd(360) | o | v | 00000 3.600 [ e 1.717 07/20/2020. | 06/01/2029.
713448 BY 3 |PEPSICO INC ...102.937 51,469 50,000 50,252 | v | eerrinerinnenne(209) | o | e | 00002750 | e 2.313 04/29/2013. | 03/05/2022.
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822582 AY 8 | SHELL INTERNATIONAL FINANCE BV.......cocomirireiriirinerierieserneesnnins | veeens Cl|. 1.D FE. ...107,111 |...132.860 | ... 132,860 100,000 106,180 | evvevvenererererrcerens | ceverenireenns (LK) ) I USRI DR 4550 |...... 4.127 08/14/2014. | 08/12/2043.
89236T FS 9 | TOYOTA MOTOR CREDIT CORP......ccooourvirriirnrirnsiieneisssisssiisessinns | s ol ...108.538 | ... 108,538 100,000 .99,983 5 3.350 |...... 3.356 01/03/2019. | 01/08/2024.
893526 DF 7 | TRANSCANADA PIPELINES LTD.....ccovveuivuerierirerereesseinenienssenesesesssiens | veeens ...130.715 84,965 65,000 68,390 | v [ e (L)) [OOSR BN 5.600 |...... 5.055 11/19/2013. | 03/31/2034.
907818  DZ 8 | UNION PACIFIC CORP......ovvireirrririiierieeisseisseisseisesiesissessssiseissssseses | eeeens . 124123 | ... 124,123 100,000 .98,652 K72 ISR DUSOTUROTRRRRRTON DO 4.150 |...... 4.240 08/07/2014. | 01/15/2045.
913017 BT 5 |RAYTHEON TECHNOLOGIES CORP.........ccocomiviriririeriereinenieninseeserinns | reeens . ...130.401 | ... 130,401 100,000 103,950 | oo | e (T12) | cevereereeireieens [ [ e 4500 |...... 4.218 08/14/2014. | 06/01/2042.
91324P DK 5 [UNITEDHEALTH GROUP INC......coouirirrireirneierieriesisessssisensssssssssnenens | seeene . ..118.897 | ... 118,897 100,000 100,283 e(B2) | e [ s [ 3.850 |...... 3.806 09/26/2018. | 06/15/2028.
92343V EU 4 |VERIZON COMMUNICATIONS INC.......covtrerimrrrerirererneeseeinerierieserneenns | sevee . ...118.909 64,211 54,000 54,351 e(B3) | e [ [ 4.016 |...... 3.927 02/28/2019. | 12/03/2029.
927804 FN 9 | VIRGINIA ELECTRIC AND POWER CO......oovvvumrirrireereiseiseriesesessssinns | eeeens . ...104.697 52,349 50,000 49,962 A7 [ e [ e [ e 2.750 |...... 2.786 03/11/2013. | 03/15/2023.
931427  AQ 1 |WALGREENS BOOTS ALLIANCE INC......ccociiiiiniiiniiiniiiesississssississssissness | oneens . ...110.600 55,300 50,000 49,875 21 [ [ | o 3450 |...... 3.501 05/17/2017. | 06/01/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation XXX 2,503,642 2,123,000 2,166,164 (95)] s (1,884) 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12626  AE 2 |COMM 2013-CCRE11 Ad - CMBS.......covvvorreireeenerinneesnsesissesssssesssennenns | coneees [P A1 1AFE. s | e 205,994 |...109.166 | ... 218,332 200,000 201,654 | oo | e (657) [ o [ e | e 4.258 |..... 3.918 10/02/2013. | 08/12/2050.
23305Y AD 1 [DBUBS 2011-LC3 Ad - CMBS.......coovvviiiriineierineicssiessssssiensssisesensenes | coreees 64,552 |...100.437 64,197 63,917 683,881 | o | e (TO) | s | e [ 4.551 |...... 4.429 08/11/2011. | 08/12/2044.
23312L  AS 7 |DBUPM 2016-C1 Ad - CMBS........cooiveirierierirerineeissiesesiesiessssessssisssssnees | oenees . ...107,574 |..110.633 | ... 110,633 100,000 104,224 | oo [ e (T98) [ s | e | s 3.276 |...... 2.385 07/28/2016. | 05/12/2049.
23312V AF 3 |DBJPM 2016-C3 A5 - CMBS.......oviimriiiicireiississe e ssssssenens | seies e [ TAFE i | e 102,999 |...109.206 | ... 109,206 100,000 101,734 | oo [ e (B01) [ s | e | s 2.890 |...... 2.553 07/26/2016. | 08/12/2049.
92936C  AJ 8 |WFRBS 2011-C4 Ad - CMBS......coooiiiiiriiniiniriinississnissssssnssensssesssnssnssens | seeees [ I 4]1.AFE........ ....201,994 |...100.569 | ... 201,139 200,000 199,597 | .o | eerinninenenne(@12) i | | 4.902 |...... 4.787 07/21/2011. | 06/17/2044.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ...683,114 XXX | ... 703,506 663,917 671,090 0 0 0 XXX XXX XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities

02587A AN 4 |AMXCA 2019-2 A - ABS

...199,988 |...103.129 | ... 206,257 200,000 199,995 A | e | |20 2,670 [ 2.687 04/22/2019. | 11/15/2024.

14042W  AC 4 |COPAR 2019-1 A3 = ABS......ooviriiriririitiiesisssieniesesssesessessssessssenseninns | venens . 101713 101,713 100,000 199,992 8 | e e [0 2510 [ 2.532 05/21/2019. | 11/15/2023.
17305E  GM 1 | CCCIT 2018-A3 A3 = ABS.......ccoouremerierierienississessesssssssessesssesssssissssanss | oeeens . .107.222 | ... 107,222 100,000 .99,964 (B) [ cevrvrreererreris | eeernenrrsrisernciins | 0000:3.290 | e 3.305 06/13/2018. | 05/23/2025.
254683 CD 5 |DCENT 2018-1 A= ABS.......oviiieiriiererisiseresieissssesesssssessessssesessesssssens | cevenns [ I . ...105.905 | ... 105,904 100,000 .99,998 2 | s e [2003.030 [ 3.050 03/08/2018. | 08/15/2025.
29366A  AA 2 [ELL TAT = ABS....oiiiiierinieieeisiessesisssse st ssssss st ssissnsanns | seisns [ 3 i . ...100.529 6,661 6,626 ...6,625 0 [ eoveeeeveierennns [ erverenseiseienens 2000 2.040 | 2.041 09/15/2011. | 09/01/2023.
34528Q GD 0 |FORDF 2018-2 A - ABS 99,982 |...106.005 | ... 106,005 100,000 199,991 5 | eoereineierceeinns oo, [ 000370 [ 3.195 03/13/2018. | 03/15/2025.
34531F  AA 1 |FORDR 2017-REV1 A - ABS. 149,968 |...102.531 | ... 153,796 150,000 149,992 T | e [ [000.2.620 | 2.639 02/22/2017. | 08/15/2028.
36257A AD 3 |GMALT 2019-2A3-ABS............c...... 52,078 |...100.553 52,367 52,079 52,079 T | e | e | 0 2.670 | 2.687 04/30/2019. | 03/21/2022.
98162V AD 1 |WOART 2019-BA3-ABS............. ...199,995 |...101.663 | ... 203,327 200,000 199,998 2 [ [ [20002.590 | 2.605 05/07/2019. | 07/15/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. .1,008,565 XXX . 1,043,253 1,008,705 1,008,636 0 23 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) .3,871,818 XXX ....4,250,400 3,795,622 3,845,889 (95)] i (4,094) 0 0 XXX XXX XXX
Totals
7699999. Total - Issuer Obligation: .5,300,051 XXX 5,651,907 5,150,256 5,255,746 0 0 XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed Securities 1,725,764 XXX [ s 1,770,837 1,656,201 1,709,750 0 0 XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities ....683,114 XXX 703,506 663,917 671,090 0 0 XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securitie: .1,008,565 XXX . ....1,043,253 1,008,705 1,008,636 0 0 XXX XXX XXX XXX
8399999, Grand Total = BONGS.........ouururriiiriiiieisiiee e .8,717,493 XXX 9,169,503 8,479,079 8,645,221 0 0 XXX XXX XXX XXX

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 5,453,993 1B 50,000 1C i 305,647 D 705,583 1E 552,221 1F i 704,165 1G . 309,315
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Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= N 1C s 0 1D e 0 L] ST 0 L1 S LLC TN 0
2A ! 0 2B o 2C 0
3A 0 3B i 3C i 0
AA e 0 4B e AC 0
BA ! 0 L1 5C i 0
B 0
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Designation,
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
001055 10 2 | AFLAC ORD.....oituiiiiirieriieinsisiseieie sttt sssnssssensnnins | conenens JO TR 36.000 | oo 1,601 | ... 44470 | oo 1,601 1,605 40 1111612018, | oo
00123Q 10 4 |AGNC INVESTMENT REIT ORD......ccooooiiiiiimiiiiniiinissniisseisssisssessssssssssssssesnnens | e 22.000 343 | ... 15.600 | .. 343 388 3 35 .. | 11/16/2018.
00130H 10 5 | THE AES CORPORATION........oiiiimiiiminiireiisesisesisesissesisssssssssssss s | s 497 18 .| 11/16/2018.
00206R 10 2 [AT&T ORD ... | s 9,057 624 12/18/2018.
002824 10 0 |ABBOTT LABORATORIES ORD........cooiiiiiriiiriiireiieseiieseiseseessseseesessesessssesesesenens | ceneeens 3,413 99 .. | 03/19/2019.
00287Y 10 9 |ABBVIE ORD........cccoooommmmiimmriinriinniannnes [ERRUORO IR o . L1501 | 107.150 5,768 304 .| 04/22/2019.
003654 10 0 |ABIOMED ORD........cooouiiimiiimieiceiisesiesesissess s | ceneiens IOV I 3.000 | .o 973 |..... 324.200 533 10/15/2019.
00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD......cccstimirmiieiriireirermnseesresssisssssssessssssssessssses | conrnens oo | errreennnn8.000 | 281 | 50.260 242 .. | 12/15/2020.
004225 10 8 | ACADIA PHARMACEUTICALS ORD.......coooiiririiiiiiieeisseeisesissssesssseessssssssessnssins | coveeens w8000 | 321 | 53.460 329 .| 07/16/2020.
00434H 10 8 | ACCELERON PHARMA ORD......ccetuiirriiirirrinerinsisisessssisesesssssssessessssssssssssssssssssens | nevseses oo | 3000 | i 384 | 127.940 293 07/16/2020.
00507V 10 9 |ACTIVISION BLIZZARD ORD........coimiriiimririeiiiiniieeeiseseisesessssessssesissesssnessesesesnenes | covees oo | 312000 | i 2,878 | 92.850 1,579 13 .. | 11/16/2018.
00508Y 10 2 [ACUITY BRANDS ORD........covmiuiiriiiiieiiieisssiesiesisiessssssesssssesssssssessesssssesssssssssssnens. | osssans 242 | ... 121.090 276 1 . | 06/28/2019.
00650F 10 9 |ADAPTIVE BIOTECHNOLOGIES ORD..........cccoooimiiiriiieiiniiisnisisseissssssssssssesisnenes | coveeens IOV I 4.000 | .o 237 | . 59.130 | .. 196 10/20/2020.
00724F 10 1 |ADOBE ORD......cccocviiiiriiniinciicnicinsissicissisiiessssisssissssssensssessssssssssssensnness | convens [ oo | conrieenneenni20.000 | i 10,002 e 500.120 10,002 4,778 .. | 11116/2018.
00751Y 10 6 |ADVANCE AUTO PARTS ORD [N I ol 654 1 3 .| 03/19/2019.
00766T 10 0 | AECOM ORD.........iiiimriiimriiiceiiseeisseseecess s | cereiens 264 11/16/2018.
007903 10 7 |ADVANCED MICRO DEVICES ORD.........cccooimriiimriinniiinsiiessiisssiissssssssssssssssssesnnns | caveiees 1,272 ..| 07/16/2020.
00846U 10 1 |AGILENT TECHNOLOGIES ORD.......ccooiiimiiiiieirciiseesisesiesseieessessessessssesssesssnens | veeees 1,040 12 .| 11/16/2018.
00847X 10 4 |AGIOS PHARMACEUTICALS ORD.......ccoiiiiiiriiiniiinniissiesssiessssessssssssssssssessssesnns | covens 150 06/28/2019.
00912X 30 2 |AIRLEASE CL A ORD......ccooiiiiiieeiieiiieeiesesisesesisesssisessssssissssssssssssssssssssssessssssnens | coviees 286 1 4 .. | 12/16/2019.
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD......c.ccvuiriirririireriniseeenisisesnsienssssseessssisnnns | cennnen . 1,803 15 57 .| 11/16/2018.
00971T 10 1 | AKAMAI TECHNOLOGIES ORD.........ccououiririiirrieircenisesicesissesiesesssssessssseseesesseness | coneeens 559 11/16/2018.
011659 10 9 | ALASKA AIR GROUP ORD.......oturirimiiririiiriniisiesiesisiessssssesesiesssssssesssssssssesssssssssenss | conenens 408 2 .. | 11/16/2018.
012653 10 1 |ALBEMARLE ORD.......ccooooiiiiriiiieiiseniesesissesiesesssssssssssssssssssssssssssssssssssssesessssness | cenevens . 400 2 7 .| 12/16/2019.
015271 10 9 | ALEXANDRIA REAL ESTATE EQ REIT ORD SRRSO DU o | s 5.000 | .oocveorriieriii 891 |..... 178.220 | .. 891 614 5 21 11/16/2018.
015351 10 9 | ALEXION PHARMACEUTICALS ORD..........ccocoommiirrienniinniisneissssisssssesssssessssesssenns | coneeens 1,305 .. | 11/16/2018.
016255 10 1 |ALIGN TECHNOLOGY ORD.......cceovuimrriimirimeiiseiiesesisesisssssssessssssssesssssesssesesssssssess | ceseeens 902 .. | 11/16/2018.
018802 10 8 |ALLIANT ENERGY ORD........ccooouimiiiriiiniiissiissicssessisssss s 607 4 .| 10/20/2020.
020002 10 1 |ALLSTATE ORD.... 1,522 9 36 11/16/2018.
02005N 10 0 |ALLY FINANCIAL ORD 507 15 .. | 11/16/2018.
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD........coovoriiiriiiireiiereiieseiieseisesesseseseeseseesenenas . 366 .| 11/16/2018.
02079K 10 7 |ALPHABET CL C ORD ..1,751.880 22,774 13,800 11/16/2018.
02079K 30 5 |ALPHABET CL AORD ..1,752.640 21,032 9,085 .| 08/17/2017.
02156B 10 3 |ALTERYX CLA ORD...c.cocoviviierniirerinnieisssnsissnsssienssssssensssssssesssssssssssesssssssssensessons | oerinne | vee | coverennrnnernd0000 | ovivvireriennerennnn 365 [ 121.790 | .. 365 364 . | 04/17/2020.
02156K 10 3 |ALTICE USA CL A ORD........commrimmrinreiieneesnenssnesisnesssnessssnsssnessnssssnessssnsssssessnnees | eoenene [ eon | eeeverennens 18,000 | oo 568 | s 37.870 | .. 568 365 06/28/2019.
022098 10 3 |ALTRIA GROUP ORD........cosrvuirriirriircniinesissesissenissssisssnssssssssessssssssnssssnssssnsssnnns | eoinene | eoe | eeevereenenn 12,0000 | i 2,052 | s 41.000 | oo 2,952 3,877 62 243 .| 10/15/2019.
023135 10 6 |AMAZON COM ORD ..3,256.930 58,625 29,431 .| 04/17/2020.
023436 10 8 |AMEDISYS ORD......ccovveririirrinriinseiesiisseisssissssisssssssnssssssssssssssssssssssnsssnsssins | coneeens | oee | onneennnnnnn2:000 | o 587 | i 293.330 | .. 587 421 07/16/2020.
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023608 10 2 |AMEREN ORD.......c.ccoomiiimiiiriiieriseseessneisnisssnesesessssssssesssnesssssssnssssnsssssssnsnenes | eoneens | oee | cvneenennnens 12.000 | o937 | 78.060 832 24 . 15 .. | 11/16/2018.
02376R 10 2 | AMERICAN AIRLINES GROUP ORD........cccocriurmrinrirnrmiireiinnsiernniseniensssisssssssesssnsssssenss | vevens | oo | seerernnnneni20.000 | vovviviiriiniinnnn 315 | s 15.770 334 0 . 14 .. | 04/17/2020.
024835 10 0 |AMERICAN CAMPUS COMM REIT ORD........c.cccovvimimiiinmiiiinniisneissnsissnssssnssssnesnsnenes. | eenvens | eoe | ovenevennnnen 1000 | o299 | L 42.770 335 13 (30) .. | 10/15/2019.
025537 10 1 |AMERICAN ELECTRIC POWER ORD.......ccccoovvimmrirniirnnniirnnerisnniesnseisnssesnseesensinennes | cenvins | oee | cvererennneni 2000 | i 1,999 | 83.290 1,849 68 I (269) .| 11/16/2018.
025816 10 9 |AMERICAN EXPRESS ORD........ccoooimmmiirniineiisnnisneiisnnsisnnsissssisnssssssssssssssssssssnnss | vonviees | oee | conrerennneni2.000 | i 3,506 |..... 120.910 3,175 50 I I (104) 11/16/2018.
025932 10 4 | AMERICAN FINANCIAL GROUP ORD..........ccoommmrvimririernninneeinneniennsissssssnenissssesnensens | eeneens | eee | orererennene 000 | o350 | 87.620 352 8 . (1) .. | 12/15/2020.
02665T 30 6 |AMERICAN HOMES 4 RENT CL AREIT ORD.........ccooovviumriiimriismriisnniisnsissnsnsneiisnines | evnvies | one | cvnrenennnn 13.000 | o390 | L 30.000 296 1 3 . 49 .| 04/22/2019.
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD.........ccocvemmrvirnrinneisnenisnerienenisnsiisnsnnenes | vervins | eee | cverererenen 48000 | i 1,628 | ... 37.860 1,847 55 I I (579) 11/16/2018.
03027X 10 0 |AMERICAN TOWER REIT.......ccccoviivinrirerninrirennsinsinninernnseeensssssssssssssssnsssssesssnssessessane | eoernee | vee | cverrenrerenn20.0000 | oviivirniininnnnnn 4,489 | 224.460 3,280 24 87 IO I (107) .. | 11/16/2018.
030420 10 3 | AMERICAN WATER WORKS ORD........cocourvvimmiemmrirnnerirsnnrienenesnssessnssssssesssssssensnns | eeneeins | eee | ovnrenenennn 0000 | oo 1,381 153.470 839 19 I I 276 .| 11/16/2018.
03064D 10 8 |AMERICOLD REALTY ORD.......cccosiverniiernriiinrinersnnsiensnssesenssnesssssensssssesesssnssssienss | vevvens | eon | seevernnnnens 1100000 [ eivviiiviisnnd 11| o 407 2 . 4 10/20/2020.
03073E 10 5 |AMERISOURCEBERGEN ORD.........ccccoommmrimmiinmiinneeinneeisnnessnessnessssessssensenssnnens | eoenene [ eon | cererrennennn8.000 | oo 782 | 648 14 [ [P 102 .. | 03/19/2019.
03076C 10 6 | AMERIPRISE FINANCE ORD.......ccccocrirvriniieriiininniernnineiernsinssesissnssssssessssssesssssssenns | venvenes | e | vvvverneneenn 1.000 [ i 1,360 oo 886 29 | e 194 .| 11/16/2018.
031100 10 0 [AMETEK ORD......ccooooiiirriiiriiiiniinnisnnisssiissssissnessssissnssssssssssssssnsssssssssnssssnsnnnns. | oonvens | oee | connenennnnns 110000 | 1,330 | i 818 8 | s 233 11/16/2018.
031162 10 0 |AMGEN ORD.........covrvirriiireiireiinneiinseiissssisssissssisssssssssssssnsssssssssssssssssssssssnsssnnnes | eonviens | oee | conrerensnnni28.000 | i 5,978 | L 5,049 166 I (290) .. | 11/16/2018.
032095 10 1 |AMPHENOL CL A ORD......ccoccovmiiinmiiiiniiisriiiinissnissnsissnsissssssnsssssssssnssssnssssnsnnnns. | oonvens | ooe | connenennnnns 18.000 | i 1,700 | i 1,154 4 13 I I 293 .| 11/16/2018.
032654 10 5 |ANALOG DEVICES ORD.........ccovvimrrirriieniiereisnneiisnesssseseesessssssessssssssseessssssesnnns | eenveens | eee | cvererenenn 18000 | i 2,659 | 1,611 45 I I 520 11/16/2018.
03272L 10 8 |ANAPLAN ORD 310 I I 193 [ i [ e 193 ..| 07/16/2020.
035710 40 9 |ANNALY CAPITAL MANAGEMENT REIT ORD 610 13 57 I (59) .| 11/16/2018.
03662Q 10 5 |ANSYS ORD.....ccociiiriiiriinriinriisnissniissnssnsissssssnssssssssnssssssssssssssnsssnsssnsss | connneee | o | eovevnneneeenn0000 | i 1,455 | 363.800 633 I I 426 11/16/2018.
036752 10 3 |ANTHEM ORD......ccoovviiiiiiiriisierisreiseeeieeeeieseiisssnissssisssssessssssssssssssssnsssssssssesnnens | eoneeens | oee | connenenenn 110000 | i 3,532 | 321.090 3,150 42 I I 210 .. | 11/16/2018.
037411 10 5 [APACHE ORD......ceiiriirieriicinnieissiseienssissisnssssssssssssssssssssssssssssssesssssessessssnens | vevenes | oo | veronereennnen 2,000 [ oviveviinsrnnenn 71| o 14.180 187 2 IO I (57) .| 11/16/2018.
03748R 74 7 | APARTMENT INVST MGT CL A REIT ORD.......oovvmriimririmeireneirenniersnenisnnieseneissniiinne | wovenene | e | cevreennerne8.0000 | i 32 | 5.271 332 226 I I (300) 11/13/2020.
03750L 10 9 |APARTMENT INCOME REIT ORD 230 | 38.410 226 . 5 . .. | 12/15/2020.
03768E 10 5 |APOLLO GLOBAL MANAGEMENT CL A ORD LA41 L 48.980 | .. 460 9 I (19) (19)|. .| 07/16/2020.
037833 10 0 |APPLE ORD...coovriiiiririiinreiieceiieseeiesesissnsissssissssssssssssssssssssesssssnnsssssssssssssssssnns | coneeens | oee | eereeeres084.000 | oviivirnniinn 90,760 |..... 132.690 90,760 25,342 552 10/15/2019.
038222 10 5 |APPLIED MATERIAL ORD.......coooiiiiiiiiiiineiisneiisesiesssisesis s 3,538 | ... 86.300 | ...oocoorviirriinan 3,538 1,452 36 .. | 11/16/2018.
03852U 10 6 | ARAMARK ORD......ccoovoiriirrriniiinsniiesenissesissesissenissssssssssssssssssssssssssssssssssssssnssnns | oneeees | o | evonnennenen 120000 | oo 462 | e 38.480 | .. 462 364 5 .. | 12/18/2018.
039483 10 2 |ARCHER DANIELS MIDLAND ORD..........ccccoumiimmmiimnmiinnniismsisneiisnsisssssssnssesnsssnnnes. | ennvins | one | conneiennneni 202000 | i 1,361 | 50410 | oo 1,361 1,253 39 .| 11/16/2018.
040413 10 6 |ARISTANETWORKS ORD.......cooorirviimrriinniinneieneiiereissessnssesssessssssssssessesesnnsesnnnes | eonveens | eee | onneenennnnn 3000 | o872 | i 290.570 | .. 872 718 11/16/2018.
042735 10 0 |ARROW ELECTRONICS ORD.......cccocosmmiiimmiiinniiinniiisniissniissnsissssissnsssssssessnssnsesnnns | oonvins | one | ovnneiennnnd.0000 | oo 487 | L 97.300 | .. 487 375 .. | 11/16/2018.
044186 10 4 | ASHLAND GLOBAL ORD........ccooomrivirerirerisnniieserienesissesesenssssssssssssssssssssessssnsesnnnes. | oenevens | eee | orererennenn3:000 | o238 | 79.200 | .. 238 233 3 .| 10/15/2019.
045327 10 3 | ASPEN TECHNOLOGY ORD.......ceecerinirrirnriernnieererssissesssesssnssssensssesesssessensssssssanss | evnnne | ee | ervererenrnereshi0000 | v 521 | e 130.250 | .. 521 440 04/22/2019.
04621X 10 8 |ASSURANT ORD........cooovvirrerinrinnriinseienesissessenssssnesssnesessesssssessssssesssesnssssnnns | eovenene | eon | cerevereneernn3.000 | oo 409 | 136.220 | .. 409 361 8 .. | 08/14/2019.
049560 10 5 |ATMOS ENERGY ORD 654 1 . | 04/17/2020.
052769 10 6 |AUTODESK ORD 1,475 11/16/2018.
053015 10 3 |AUTOMATIC DATA PROCESSING ORD................ . . 2,926 18 69 .| 03/19/2019.
053332 10 2 |AUTOZONE ORD.......ccoooiimriiriiiineieceesceessnesssesssnesisnessnssssnesesnsssnssssnssssnsssnnne. | oenvees | eee | oveeenennnnen 10000 | i, 1,185 |..1,185.440 | ...ccoovvvicn 1,185 854 12/18/2018. | ..ovvvceee
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05338G 10 6 |AVALARA ORD......coooiirriirriinriieneiieneiiesesissessssesisssssssssssssnsssssssssssssssssssensesssssnnnens | conneene | e | eevevnnenereen0000 | i 660 |, 164.890 660 A7 [ o | e | e | e 163 ..| 07/16/2020.
053484 10 1 | AVALONBAY COMMUNITIES REIT ORD........ceeorirvririirerniinrireninersenseersnsseeensssssensnnns | evnnne [ ee | eeverereninerea 120000 | v 1,123 | 160.430 | .oovvvcriiinne 1,123 1,299 1 A4 | e | e (345) .. | 11/16/2018.
05352A 10 0 |AVANTOR ORD.......ccoooiimmiimriiineisneiiensisnssssesissesssnesessnsssnssssnsssnssssssssssssnnesns | eoennne [ eon | eevverennens 17.0000 i 479 | 28.150 479 320 | s [ | e | s 158 ..| 07/16/2020.
053611 10 9 |AVERY DENNISON ORD........coovvirrirrrirnriinniinserinsnsisnnsissssssnssssssssssssssssssssssinnns. | eoneeens | oee | onseenennnsnd.0000 | o 776 | 155.110 776 470 12 | s | e 121 .| 11/16/2018.
053807 10 3 |AVNET ORD.....ccooviiriiiriiiiniicniissnissseisssesssssssssssssssssssssnsssssnsssssssssssnssssnssnnnsnss | oonvens | one | onsnenennnn.0000 | o211 | 35.120 211 262 LT ST U (44) 11/16/2018.
05464C 10 1 | AXON ENTERPRISE ORD..........ccoooommrrimmrrinriineniinnneeseneineneisenesssensssssssssssessssseneness | connnene | o | ceveveneneneeni0000 | o490 |, 122.530 490 365 | cvocreeeieereneienies | cenvieenseseeesiensenns | ereesiessessssssnsis | e 126 ..| 07/16/2020.
05605H 10 0 |BWXTECHNOLOGIES ORD.......cccocismviirriiinniisneiiennissnissnisnsissssssssnssssnssssnsssnnnes | ovnenne | o | evveveneneennn8.0000 | o301 | i 60.280 301 312 | s [ | | s (10) .| 12/15/2020.
05722G 10 0 |BAKER HUGHES CL A ORD.........ccoovviriririririeisrnrisnenissnsissnsissssesssssssssssssessensnnnnns | oveeens | e | cvorererereni32.0000 | oo 867 | e 20.850 667 735 23 | e | e (153) 10/15/2019.
058498 10 6 |BALL ORD......oviiiriiiiiicieriseenssinsiensssssssssesssssssesssssssssssesssnsesesssssesesssesssnssnssens. | aonenins | ee | svererenrnens 16.0000 | oviivviivinninnnn 1,491 | L) 93.180 | covvveereirie 1,491 808 10 [ | e 456 .. | 11/16/2018.
060505 10 4 |BANK OF AMERICA ORD........ccoooimmiiimiinreinneiieseisesesssnesssesessssessssnsssssnsssesssnsseinnne | ooneens | oee | eererersni 345,000 | i 10,457 | L 30.310 10,457 9,350 248 | e [ e (1,694) | ..o .| 12/18/2018.
064058 10 0 |BANK OF NEW YORK MELLON ORD.......c.oevoviirirmrireiininiierneienersssisennsssensnsssssensnnsnene | eovenins | oee | sveeerennnenn21.0000 | o891 | s 42.440 891 1,037 26 | s [ e (166) 11/16/2018.
06417N 10 3 |BANK OZK ORD.......ccoovoirriiriieciiecesseeisssiisssessesesssnssssssssssssssssnssssnnsssssssssnssnnnenes | onneene | e | cevevennnersnn8.0000 | i 188 | i 31.270 188 181 6 5 .. | 06/28/2019.
071813 10 9 |BAXTER INTERNATIONAL ORD.......cccouviiirirnrierinniniirernniseerennsiseesssenssnssseensssseesennnns | eovenins | ee | sveeerenenenn24.0000 | v 1,926 | i 80.240 | .o 1,926 1,596 6 22 [ | s (81) .| 11116/2018.
075887 10 9 |BECTON DICKINSON ORD.........cocosmuriimrriinniineiinniesnniesnniissnisssnsssnsssssnesssnsssnsss | convens | ooe | connerennnnns 12,0000 | i 3,008 | L 250.220 | ..o 3,003 2,953 38 | s [ e (261) 11/16/2018.
084670 70 2 |BERKSHIRE HATHWAY CL B ORD.......cccovviimririrniniirernnirceenneissnsnsnenssssesesssissnienneee | evnnene [ee | cvverenrerens80.000 | v 18,550 | .. 231.870 18,550 16,107 | oo [ e | e | e 430 .. [ 12/18/2018.
08579W 10 3 |BERRY GLOBAL GROUP ORD..........cccoooiimmiiirrriinniiinniisnnisneissessnssssssessnsssssnesnnnns | eoennne | eon | cerevrnnneens1.0000 | v 393 | s 56.190 393 350 61 .| 11/16/2018.
086516 10 1 |BESTBUY ORD.....ccooosmriiirriiiriiieriiieniiseseiseneissssissnsisenssssesssssnsesssessssssssssesssnnseinnns | oeneeens | eee | cverenennnen 12,000 | oo 1,197 | L 99.790 | oo 1,197 841 7 26 | s [ e 144 03/19/2019.
08862E 10 9 |BEYOND MEAT ORD.......cocoosrviimriinriinriisneisnnisnnisnssessnssssnsssssssssssssnsssssssnsnnes. | eoeenns | eon | oenvvnnnnsnnn3.000 | oo 375 [ 125.000 375 228 | i [ | e | 147 .| 04/17/2020.
090043 10 0 |BILL COM HOLDINGS ORD.........cooomrviemriiemiiiereeieneieeneesensiensesenessesesssnessesssnssesns | eenvens | eee | orererennnnn 3000 | oo 10 i 136.500 410 345 64 .| 10/20/2020.
090572 20 7 |BIO RAD LABORATORIES CL A ORD 583 A28 [ e | s | e | e, 155 04/17/2020.
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD 789 861 28 .. | 11/16/2018.
09062X 10 3 [BIOGEN ORD.....ccosvviiiniiiiieiiriienissisiesisssiesississsissssissssenssssssssssessssssesessnnnss. | eovvens | ee | convennennn8.0000 | i 1,469 | 1..244.860 | oo 1,469 1,822 .| 12/16/2019.
09073M 10 4 |BIO TECHNE ORD 635 402 3 10/15/2019.
09215C 10 5 |BLACK KNIGHT ORD 618 667 .. [ 10/20/2020.
09247X 10 1 |BLACKROCK ORD.........ccocirvirerirnirireiisneissesessenissesesssesisssesesssssessnsssssssssssssssssnns | eovennee | eon | eorererennernn0.000 | oo 3,608 [ 721.540 | oo 3,608 2,055 73 .| 11/16/2018.
097023 10 5 |BOEING ORD......cooommrrierriireiireiinneiinnnsissnsissssissssssssssssssssssssssssssssssssssssssnnssnns | ooneeens | oee | coneerennnsni22.000 | e, 709 |10 214.060 | oo 4,709 7,054 41 10/20/2020.
09857L 10 8 |BOOKING HOLDINGS ORD..........ccocommmrimiinniiiniinneissneissnessnsssssssnsssnesesnsssnnnes. | oenvins | ooe | ovnrenennnnnn2:0000 | oo 4,455 1.2,227.270 | oo 4,455 3,711 .. | 11/16/2018.
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD 523 458 6 65 .| 04/17/2020.
099724 10 6 |BORGWARNER ORD 155 177 3 (19) .| 09/24/2018.
101121 10 1 |BOSTON PROPERTIES REIT ORD 756 1,005 8 31 11/16/2018.
101137 10 7 |BOSTON SCIENTIFIC ORD 1950 | oo 2,013 2,084 .. | 11/16/2018.
109194 10 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD.........cccooummmmrermmmrimmmeeeniereneernsennenennns | eoerene [ eoe | cerrrreneern2.000 | i 346 | 172.990 346 282 | oo e | e | e 104 .| 04/17/2020.
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD.......ccovvririrnriernirriernniseerenssssesenssssssmssssensssesssssenes | eonenins | er | eervrrernnneeei 995 | i 181 | 36.205 181 226 (15) 06/15/2018.
110122 10 8 |BRISTOL MYERS SQUIBB ORD..........cccoovommriiimriirieieneieneessnessssesssnesssnssssnssnsneinns | evenene | eon | ceverenn 101.000 | i .6,265 | 62.030 | oo 6,265 5,484 49 182 (218) .. | 11/20/2019.
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD......c.ccccrvrmrrmrrnrirernirneeernnisessnsnsssnssssnnsnnnne | eenenins | ee | vvererennnenn 15,0000 | o 248 | i 16.550 248 261 9 [ | e (76) .| 03/19/2019.
111337 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD........cocoumvuemieimeriennremnneesceresnneesennennns | ovnnene | o | cevvennrereen8.0000 | o919 | 153.200 919 628 3 13 11/16/2018.
11135F 10 1 |BROADCOM ORD......covuurviirriireiireiinneiissnsissssissssssssssssssssensssssssssssssssssssnssesnsnss. | connneee | o | eveneennennn 16,0000 | i 7,008 437.850 | ..o 7,006 3,802 214 | e [ e 1,949 | .. | 11/16/2018.
115236 10 1 |BROWN & BROWN ORD........ccoooomiiireeiinnisnreeieneiisnesisnnsnnessnessnessnesssnesssnesnnnes | eoennne | eon | eevvereneenn 12,0000 | i 569 | s 47.410 569 457 K SO IO 112 .| 04/17/2020.
115637 20 9 |BROWN FORMAN CL B ORD.......cooomrrimrrinrrinnrinsnrinnninsessssesssnesnssesnssinssesinnnns | evenene | eoe | eevvenennenn 10.000 | i 794 | s 79.430 794 486 2 7 11/16/2018.
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116794 10 8 |BRUKER ORD........cccooiiiiiriincceiereeiesieseseissesssnsssnessssnesssnesssssesssnssssnssssnssnsnssnnns | eoenene | eon | eerererennern8.000 | o325 | s 54.130 325 330 .. | 12/15/2020.
117043 10 9 [BRUNSWICK ORD.......cooviireriiiierieinirniensniesersnsesssssssssnssesesssssessessssssessssesssnnsens | ovens | eon | conrvernnnennd.0000 | o 381 | i, 76.240 381 222 5 .. | 08/14/2019.
122017 10 6 |BURLINGTON STORES ORD........ccccoomvirimriimiiineisnnsisnnsisnesesnsssnssssnnsssnnssssseinnnns. | eoevene [ eon | corvverenneeni000 | i 1,046 | 261.550 | ..o 1,046 595 .. | 03/19/2019.
12503M 10 8 |CBOE GLOBAL MARKETS ORD.........ccocvcmrveirriireiinneesneesnseessseissseisnssssnnsssnnsesnnne | eoinene [ eoe | cerevrennennd8.000 | o559 | i 93.100 559 661 9 .| 11/16/2018.
12504L 10 9 |CBRE GROUP CL A ORD......cocoimiriiiiriirneinnisnniissniissniessssissssssssssssssssssssesnessnnnes. | eoennne [ eon | eevvenennenn 16.000 | oo 1,004 | ) 62.720 | oo 1,004 700 11/16/2018.
12508E 10 1 | CDK GLOBAL ORD........ccovureeeriiireiinreiieseiiseneisnseissssessesessssssssessssssssssssssnssssnsnnns | oneeens | e | cevonererenee 10000 | oo 363 | e 51.830 363 353 4 .. | 11/16/2018.
12514G 10 8 |CDW ORD.....cooiirviirvinciineisnnsisnissnsinssssssssssssssssssssssssssssssnsssssssssnssnnsss | eoenns | eon | eonevnnneneens 120000 v 923 | 131.790 923 626 1 .| 11/16/2018.
125269 10 0 |CF INDUSTRIES HOLDINGS ORD.........coumvierriimeiiemeiiereeeeneesesesesnessesesensessnenesnnnens | covenene | eon | ervvereneenn 12,000 | i 465 | s 38.710 465 565 14 11/16/2018.
12541W 20 9 |CH ROBINSON WORLDWIDE ORD........ccocrmrrirrirniirerininerensnensmsseennnssssensssessssesssennns | eoneeiee | ee | ervneerernnnene 10000 | coviiviisiirininnnnnnn 057 | i 93.870 657 636 4 1 .. | 11/16/2018.
125523 10 0 [CIGNA ORD.......cooiiiiiieiiieiiiceieeeieneissessssssssesesiesessesessesessenesssssssssssessssesssnnnnes | covonene | eon | eeeverennens 16.005 [ i 3,332 | 208.180 | oo 3,332 2,471 1 .| 04/22/2019.
12572Q 10 5 |CME GROUP CL A ORD......cccotiiriirriniiersrineienisissiessssssssnsenssssssenssssssssesssssssessens. | oennne | vee | vervenrenenn19.0000 | v 2,731 [ 182.050 | .ooveevrcreiiinee 2,731 2,628 38 89 04/22/2019.
125896 10 0 |CMS ENERGY ORD......cccoiiriiirriiniiinceissceessneisssesssssssnessssssssnsssssssssssssssnssnsnssnns | eoennee | eon | eevverennens 14.0000 | i 854 | L) 61.010 854 714 23 .. | 11/16/2018.
126408 10 3 |CSXORD.....ccoiiiriiriisiiiceirisississiiesienisesnsssssissiesssssssensssssssssensssssssnssesssssssons | sevnene | e | eenreenneneid220000 | o 2,904 | L 90.750 | oo 2,904 2,324 33 .| 11/16/2018.
126650 10 0 |CVSHEALTH ORD.......ccocooiiriiiriiiiniisneisseisneissssissnssssssisnssssnsssssssssssssnssesnnses | eovennne | eon | eevverennenn33.000 [ oo 3,620 | Lo 68.300 | ..oooorririiinan 3,620 2,780 106 04/22/2019.
127097 10 3 |CABOT OIL & GAS ORD.......ovviiisiiiciieririinninsicsinsisssissississssnssssssssnssnssensnnsns | eevnene | ee | eenveenneneni 10000 | o342 | 16.280 342 353 8 .. [ 12/116/2019.
127190 30 4 |CACIHINTERNATIONAL CL A ORD.......cocoommveimiinmiiiineissnneisneissnssssnesssnssesnsssnessnnns | eoenene [ eon | corernnnnernn 20000 | v 499 | 249.330 499 414 .| 08/14/2019.
127387 10 8 |CADENCE DESIGN SYSTEMS ORD..........ccocourmmveeemieieneiereneriecenisnesisnssssessissssessnnneenes | covenene | eon | eevvereneens 14.000 [ i 1,910 | 136.430 | .oovvveecriecnens 1,910 641 11/16/2018.
133131 10 2 |CAMDEN PROPERTY REIT ORD.........ccccoouimmriimmriiinmriisneiisnsissnsinsnssssnsissssssnsssnnnnes. | eviinne [ eon | corerenennennn3.0000 | i 500 | 99.920 500 497 4 16 .. | 03/19/2019.
134429 10 9 | CAMPBELL SOUP ORD.......ccoocimiviiriinriiinniiseneisnneiseseiseneissssisesssssnsesenssssssennnsns | eoenene | eon | eerererennenn.000 | i 435 | s 48.350 435 348 13 .| 11/16/2018.
14040H 10 5 | CAPITAL ONE FINANCIAL ORD.........cococommmviinmiiinniiinniiisniissnsisnsissnssssssssnsssssnsisness. | onnvins | one | connenennnnni28.000 | i 2,274 | L 98.850 | ..ovvrrirniinan 2,274 2,016 23 11/16/2018.
14149Y 10 8 | CARDINAL HEALTH ORD......ccoovviiiiiriiiiieiiinieisneiienesissesiesssissssesnsssssesesnesssssssnnnes | ovenene | o | evornnenenen19.0000 | o803 | i 53.560 803 832 7 29 .. | 11/16/2018.
142339 10 0 [CARLISLE COMPANIES ORD........ccovimiierrniiererinnineenierssnsiensnssesensssssssesssssessensnens [ oenenne | vee | eovereenrneernd:0000 | oviviirinininnnennn 469 [ 156.180 469 315 6 .| 11/16/2018.
143130 10 2 | CARMAX ORD.......ooiiiiririieiiceiieseeiesesiesesissssissssissnseenssissessssessesssssnsesssssssenonns | covenene | eon | eerererennenn.000 | i 880 | 94.460 850 535 12/18/2018.
143658 30 0 | CARNIVAL ORD....coovrvirrrirrinnrinnrissriessissssisssssssssssssssssssssssssssnssssssnsssnssssnnsssnns | evvnnne | eoe | eevvernennenn 18,000 i 390 | 21.660 390 801 9 .. | 08/14/2019.
14448C 10 4 | CARRIER GLOBAL ORD........cccovriiirrinreiereiisnesissnessnsessnesssnesssnsssssesssssesssnssnsessinns | eoveens | oee | cvneenennnnn2.000 | coviviiiveniinennn 1,207 | i 37.710 | oo 1,207 516 4 5 .| 11/26/2018.
146869 10 2 |CARVANA CL A ORD......ccocviriiiinrinnisciissisisnsissississienisssssssssssisssesssssssensonnis | eovnene | oon | convvennnennn0000 | o 479 | L 239.540 479 159 08/14/2019.
147528 10 3 |CASEYS GENERAL STORES ORD........coccoumviinmiiinniiinniisneisnenissssesssssssssessssssnnsenns | eoenene [ eon | corevnennernn 2000 | o357 | 178.620 357 328 3 .. | 08/14/2019.
148806 10 2 | CATALENT ORD......cosmiiiirrirrrirniinnseisnssissssissssissessssssssssssssssssssssssssssssssenssnnenes. | eoinene | eoe | cerevnnennenns 1.000 [ v 728 [ 104.070 728 276 .. | 11/16/2018.
149123 10 1 |CATERPILLAR ORD......ccooiirviiirriinniisneisnnisnsisssisnssssssssssssssssssssssnssssnssnnsnens | eoennne | eon | cvvvrenneen 240000 | i 4,368 | 182.020 | oovvvereinens 4,368 3,119 99 .| 11/16/2018.
150870 10 3 |CELANESE ORD........ccooiiiiiriiiriiiriiseniineneissneisesiissnssssenesssesssnssssssssssssssnesssnsseonnns | covenene | eoe | cerevenenenenns 1.000 [ i 910 | 129.940 910 M7 17 11/16/2018.
15135B 10 1 |CENTENE ORD.......coooviiirviiineiinnisneisnsisnnisnesssnisnnsssnssssssssssnssssssssnssssssssnss | onnenne | o | covnnennersnni 240000 | i 1,441 1100080.030 | i 1,441 1,148 .. | 06/28/2019.
15189T 10 7 |CENTERPOINT ENERGY ORD 498 638 17 .| 11/16/2018.
156700 10 6 [LUMEN TECHNOLOGIES ORD 449 546 46 04/22/2019.
15677 10 8 |CERIDIAN HCM HOLDING ORD.......... 533 317 .. | 12/16/2019.
156782 10 4 [CERNER ORD.....cccoevoviiierniiscerieississieisnsssiensssssessssssssenssssssssssssensssssssenssssssssessnnss | voennens | one | vervenennenn 19,0000 | ovvviveivicnnennd ATT 000078480 | i, 1,177 869 3 1 . [ 11/16/2018.
15912K 10 0 |CHANGE HEALTHCARE ORD 242 239 12/15/2020.
159864 10 7 |CHRLS RIVER LABS ORD 750 402 . [ 10/15/2019.
16119P 10 8 |CHARTER COMMUNICATIONS CL A ORD.......cocoorvvimminrneinnnrisneresnneessnnesnneinsnninns | overene | o | cevevennnennnn 10000 | i 4,631 ].....661.550 | .oovvooinnn 4,631 1,797 08/11/2016. | ..o
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163092 10 9 |CHEGG ORD 632 499 ..| 07/16/2020.
163851 10 8 |CHEMOURS ORD.............. . 223 266 9 .. | 11/16/2018.
16411R 20 8 | CHENIERE ENERGY ORD......cooooiiiiiriiiiniiiciisseieseesesssesssssssssssssssssssssssssssnes | coneeens . 660 683 .. | 11/16/2018.
166764 10 0 | CHEVRON ORD.......ccoooiiiiiiiimriiieseiiesieseseisesssse s | coveene cor e 89.000 | 5,827 | 184450 | 5,827 7,659 280 .| 10/20/2020.
169656 10 5 | CHIPOTLE MEXICAN GRILL ORD........ccoooimiiiriiiniiiiniiseisseissesssssssnesesssiesnsses | covies o e 1000 | i 1,387 | 11,386.710 | 1,387 666 03/19/2019.
171340 10 2 |CHURCH AND DWIGHT ORD IV O e 12,000 | e 1,047 | 1087230 | 1,047 785 12 .. | 11/16/2018.
171779 30 9 |CIENA ORD......ooomriiiiiiiciinissse s | soieins 370 293 .| 08/14/2019.
171798 10 1 |CIMAREX ENERGY ORD.......ccoooiiiiiriiirieiieiiesseissssiesesissssiesesiesssisesssseseseesssiennes | coveeee 188 355 4 03/19/2019.
172062 10 1 |[CINCINNATI FINANCIAL ORD......ccovrmiiiiirriiiirnieisssssssessssessssesssssssssssssssssessesssssenss. | onnsens . 699 642 5 19 .. | 11/16/2018.
17275R 10 2 | CISCO SYSTEMS ORD......ccooueiireiirieeieeeissesissesisssssssssssessssesssssssssssessssessesessess | ceseeens e e 180.000 | i 8,055 | L4750 | 8,055 8,345 257 .| 11/16/2018.
172908 10 5 [CINTAS ORD......cocoiveririiirinicirsrierniineines O oo e 5000 [ i 1,767 100353460 | e 1,767 916 18 11/16/2018.
172967 42 4 |CITIGROUP ORD.........coviieireiimrieineiiesesiesessesessesessesessssesssesessssssssssssssessssssssssesns | covees oo | e 96.000 | 5,919 | LL61.660 | 5919 5,265 176 .. | 10/20/2020.
174610 10 5 |CITIZENS FINANCIAL GROUP ORD......ccctuiriiiiiriiiisissierssissiensssiseessssssssessenssssses | oernens oo | eereeenennn23.000 | 822 | L 35.760 | .. 822 834 36 .| 11/16/2018.
177376 10 0 |CITRIX SYSTEMS ORD..........coovuiiriiiriiiriiiisiissiessesisnesssssssssssssssessssssssesssesseseness | covees v e 12000 | 911 130.100 | .. 911 761 10 11/16/2018.
184496 10 7 | CLEAN HARBORS ORD.......cociiimiiriiiiiiiniiiiinisie st sessssiessenes | eevnees oo | 3000 | 228 | L 76.100 | .. 228 220 .. | 12/15/2020.
189054 10 9 | CLOROX ORD......iiiiiiiiriiiniiiciissisieneisesis s ssssssssssssssssssssssssssnsssnnes | coveies oo e 1000 | i 1,413 L 201.920 | .o 1,413 1,134 30 .| 11/16/2018.
18915M 10 7 | CLOUDFLARE CL A ORD.....ccoooviiiiimriiirriiiieiiesesiessniesssissssisessssesesssssssssssisssseesenes. | coviies oo e 3.000 | s 228 | ... 75.850 | .. 228 244 12/15/2020.
191216 10 0 |COCA-COLA ORD......cccooirviiiriiiireiensisnsisnsissssssnssessessssssssssssnsssssssssssssssnsnnnss | evennne | eon | covernnes 164.000 | i 8,994 | L 54.840 | ..ooooorvirinn 8,994 7,957 264 .| 04/17/2020.
192422 10 3 |COGNEX ORD SRR RRRTIRTIS BOOON o .642 | .. 80.285 | .. 642 342 18 .| 11/16/2018.
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD........cocooimviirrisniisniisseisniisnnies [ o oo | 028,000 | 2,295 | ... 81.950 | .o 2,295 1,970 25 11/16/2018.
192479 10 3 | COHERENT ORD.......ccooiiiuriiiiiiriieseiisseiisssesesess s | covineee w1000 | e 150 | 150.020 | .. 150 131 .. | 11/16/2018.
194014 10 6 [COLFAX ORD.....oiuiiriiiieieiiieiseis et | eenses oo | 8000 | 19T 38.240 | .. 191 185 . | 12/15/2020.
194162 10 3 | COLGATE PALMOLIVE ORD.......cooriiireiirceiimeiiesesieseseesesisesesssesesssssesssesssssssssesnnees. | coveeee coo | ererren35.000 | 2,993 | L 85.510 | oo 2,993 2,214 61 11/16/2018.
20030N 10 1 | COMCAST CL A ORD.....oovuririiiiireriiisiresieisesssiesisss e essssssssenss. | vevseses oo | e 195.000 | 10,218 | L 52.400 10,218 4,603 176 .. | 12/18/2018.
200340 10 7 | COMERICA ORD.......ooouieeiimeeiceiieeeiecesissessesessesessessssesessssassesess s | cenevens 52.950 6 .| 11/16/2018.
200525 10 3 | COMMERCE BANCSHARES ORD.......coooiiiiireiimreiireiiesesisesiesesssesssesiseseesssesnns | coreeens w000 | 263 | L 65.700 | .. 263 203 4 08/14/2019.
20337X 10 9 | COMMSCOPE HOLDING ORD..........cccoouriiirimiirniiiiniisssiesssssssssssssssssssssssssnssssness | covens cor [ reeeerenn9.000 | 121 13.400 | .. 121 166 .. | 11/16/2018.
205887 10 2 | CONAGRA BRANDS ORD........ccoouumiimmiiimriiineiseseisessisessisssssssssssessssesssssssssessisens | coseeens v | errerennn23.000 | i 834 | 36.260 | .. 834 655 21 .. | 12/18/2018.
20602D 10 1 |CONCENTRIX ORD.......ccocvviimiiiirriinniiisneisniisneisnsissnsssnessnsssssssssssssnssssnssnnsss | connnnne | o | evvevnnnneennnni 200000 | o 197 | i . . 141 .| 12/16/2019.
20605P 10 1 |CONCHO RESOURCES ORD cevvoee | oo v 10.000 | o 584 | L . . 717 8 10/15/2019.
20825C 10 4 |CONOCOPHILLIPS ORD.........cooommmvinniiiniiinnicisniisnsisnissnsisssssssssssssssssssssssnssssnnns | covnenne | o | cvernnnneeenD4.0000 | 2,159 | i 1990 | oo 3,325 79 .. | 12/15/2020.
209115 10 4 | CONSOLIDATED EDISON ORD.......... 1,155 46 .| 11/16/2018.
21036P 10 8 | CONSTELLATION BRANDS CL A ORD......cccovvrieernrireierieinensisennnssessensssesssensssssssnnes | vnrvnee | oee | woverinnnneenn8.0000 | v 1,752 | 219.050 1,339 24 03/19/2019.
216648 40 2 |COOPER ORD........ccoouriiireiireiieneiieneisseiisnessesssssssssssessssnssssnsssssnsssssssssnssssnenonns | eonvens | eoe | ovnrenennnnn 3000 | oo 1,090 | i 363.320 795 0 .. | 11/16/2018.
217204 10 6 |COPART ORD 510 .| 11116/2018.
219350 10 5 | CORNING ORD 1,218 33 11/16/2018.
22052L 10 4 |CORTEVA ORD . . . 889 14 .. [ 12/18/2018.
22160K 10 5 |COSTCO WHOLESALE ORD...........ccoorveirmeeiireiinesiseseesesesesesessnsessssessssssssnssssnsens | covins .18, . . 3,697 230 .| 12/18/2018.
22160N 10 9 |COSTAR GROUP ORD 726 11/16/2018.
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222070 20 3 |COTYCLAORD 133 218 2 (80) .. | 03/19/2019.
22266L 10 6 |COUPA SOFTWARE ORD 380 .. | 06/28/2019.
222795 50 2 |COUSINS PROPERTIES REIT ORD 292 2 10 .. | 10/15/2019.
224399 10 5 |CRANE ORD 234 .| 12/15/2020.
225447 10 1 |CREE ORD.....ooiiiiicicccviscicsesssissnisssessnsssssssnssssnsssssssnsssssssssnssssessnssnnns | oonvens | ooe | onnrenennnnn.0000 | o530 | 105.900 287 08/14/2019.
22788C 10 5 | CROWDSTRIKE HOLDINGS CL A ORD.......coomrveemeiereiiereiiereeienesensnesssnesseneinnnenins | wonerene | o | cevrenenereen8.0000 | i 1,271 | 211.820 605 ..| 07/16/2020.
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD.........ccocoommmvimmmriinmiiinmniisnninsnsissneissnnns [ evvinne [ eor | veviernnnnn20.000 | i 3,184 | 159.190 2,243 99 .| 11/16/2018.
228368 10 6 | CROWN HOLDINGS ORD........coommrvirrrirrerirneieneissenissssissssissssssssssssssssssssssssssnnnes | eenvens | eee | ovseenonnnnee 12000 | o 701 | 100.200 346 11/16/2018.
229663 10 9 |CUBESMART REIT ORD.....cocovvirirniieirerinisirnsiersnseiesssiesensssnsnssssssssnssesessssssssesssees | eonenins | ee | errerrernnnenn.0000 | coveiiviivinininnnnnnn 302 | i 33.610 314 3 12 .. | 08/14/2019.
229899 10 9 | CULLEN FROST BANKERS ORD...........cocomrviemriereinneeineneiisnneessesessssnssssnessenssssnssinnne | eenevins | eoe | orererennnnn3:000 | oo 262 | 87.230 281 9 .| 06/28/2019.
231021 10 6 [CUMMINS ORD.....cooivririririiicirnninisssnssesiseissssssesssssesensssssesssssesssssssssesssnssessessssssens | venvenes | oo | vovrerinnnenn8.000 [ riviiiviiininnn 1,817 | 227.100 1,177 42 11/16/2018.
231561 10 1 |CURTISS WRIGHT ORD.........covvviimrieriiceieneeisnnenisneeisnesesnesessessssessssessssnssnenns | eonvens | eee | ovneenennnnn 3000 | o349 | L 116.350 347 .. | 12/15/2020.
23283R 10 0 |CYRUSONE REIT ORD......cccovrirrimriiinirierinsieneninsesssssessssesesssssessssssssssssssnsnssens | vevnens | eon | serieerennrnen 2000 [ o366 | i 73.150 273 3 10 .| 11/16/2018.
23331A° 10 9 |[DRHORTON ORD........ccoomviirriiriieniinnniisnnissesisnssssssesnsssssssessssssnsssssssssnssnnnnns. | eoenene [ eon | seeverennens 17.0000 i 1172 | ) 68.920 591 12 11/16/2018.
233331 10 7 |DTE ENERGY ORD.....cocviiniiiciinriiiiiniinniscienieceinsississsisssssssssssssisssssssssssssensonnis | cenvens oo | sovernnneenn9.0000 | 1,003 | 121.410 1,071 10 36 .. | 11116/2018.
235851 10 2 |DANAHER ORD.......ccoocooiriiiiriiiiniisniisinissniissseissssssssssssnssssnsssssssssnsssssssssnssssnssnns | convens | ooe | connerennnsni0:000 | ciiiiiiiviniennnn.5,998 | L 222.140 2,787 5 19 .| 11/16/2018.
237194 10 5 | DARDEN RESTAURANTS ORD.........ccooovummmriimeiimmeiiemeeenessesessssessssessssesssesessnsesnnnes | eerveins | eee | onseenennnnd.000 | o596 | 119.120 588 6 08/14/2019.
23804L 10 3 |DATADOG CL A ORD......cooiirriiirriiinrisnniisnnisnsiissnssnssssnsssssssssssssssssssssssnnssssnsss | convns | one | onnnenennnnn8.0000 | i 788 | L 98.440 680 ..| 07/16/2020.
23918K 10 8 |DAVITA ORD.......cooiiiiirviiniiereieneiseseisseisensiensisesssssenesssesssssssssesssssssnsesnsnssonnnes | coenene | eon | cereverenneeni 000 | i 470 | 117.400 250 .| 11/16/2018.
244199 10 5 |DEERE ORD......ccccooiimriiriiiinriisnniisnnisssisnssssssssssssssssssssssssssssssssssssnssssnsssnsss | conviens | one | connenennnnn 16000 | i 3,767 | L 269.050 2,070 1 43 11/16/2018.
24703L 20 2 |DELL TECHNOLOGIES CL C ORD.........ccoovuimrrrirerirniisnneissneeesesissnssssesesnsssssesinsnens. | eenevns | eee | orererennnn8.000 | o440 | 73.290 347 .. | 11/16/2018.
247361 70 2 |DELTA AIRLINES ORD.....ccovirriiiernniniireriiseeniersnssssenssssseesssssssssesssesesssssensssssssss | eonsnins | oee | sveeererenen32.0000 | ovvivevieiinninennnn 1,287 | i 40.210 1,690 10 . | 12/15/2020.
24906P 10 9 |DENTSPLY SIRONA ORD.........cooovimmrirmmmeeirnmeiieneeieneeisenesseseseesessnssssnessssssssnssnnnenes | coenene [ eon | eeeverennenn 11.0000 i 576 | s 52.360 409 1 4 11/16/2018.
25179M 10 3 |DEVON ENERGY ORD.......ccovviniiririiirrinniciniiiennniseesiseiessssssssssessessssssesssssssssenssens | conenins | oee | ervnerernnneeehi 0000 | o83 | s 15.810 121 3 .. | 03/19/2019.
252131 10 7 |DEXCOM ORD.....cooooirriieririeriinnrisserisnsisensssssssssssnssssnssssnssssnsssnssssssesssssssssesinsnes. | ooneens | oee | ovneenennnne 000 | oo 1479 | L 369.720 553 .| 11/16/2018.
25278X 10 9 |DIAMONDBACK ENERGY ORD........ccccovimmivirriinriinniisnneeeneessseessnsessssessnsessnsssnnnnns | eeinnne [ eoe | cerevrennernn8.000 | o387 | s 48.400 386 12/15/2020.
253868 10 3 |DIGITAL REALTY REIT ORD........cccoovimmrriinniiinniiiineissniissnessnssssnsssnssssesssessnssenns | conveees | eoe | connerennnnns 10.000 | 1,395 | 139.510 1,114 1 44 .. | 11/16/2018.
254687 10 6 |WALT DISNEY ORD......oocosmrverrrrinrrinniisneissseissseisessissssssssesssssssssesssssssssssnnssnnns | eoneeins | oee | cvereronnnnn 18000 | i 14,132 | 181.180 5,328 64 .. | 12/15/2020.
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD..........cccoovmmvimmrinniisnnisnsisnsisnssssnsiesnnsinns | covvins | one | cvneeiennnn 13.000 | oo ATT | 90.530 783 23 .| 09/21/2017.
25470F 10 4 |DISCOVERY SRS A ORD.......cooomriuriiimreiinneiinneeissesissesissssissssssssssssssssssssesssssnnsenos | coneiens | eee | ovnnevonnenee 12000 | oo 211 | i 30.090 194 08/14/2019.
25470F 30 2 |DISCOVERY SRS C ORD.......ccoovuimmiiimeiinniisneisnnisnsissnsissnsisssssssssnssssssssnsssnssnnns | onnvins | one | connevennnen 110000 | i 445 | L 26.190 486 .. | 11/16/2018.
25470M 10 9 | DISH NETWORK CL A ORD......ccocooiiriiriinniiinniissniiseniissneissssisssssssssessssessssssnsnens | cenvens | eee | cvererenenen 11000 | o356 | i 32.340 361 .| 11/16/2018.
256163 10 6 | DOCUSIGN ORD.......cccovrierirririiiniinniienienississiissiinsssesisesessssssssssssesssenssssssenssenssnns | ceevens | oo | soverrnnneenn8.0000 [ oo 1,778 | 222.300 398 06/28/2019.
256677 10 5 |DOLLAR GENERAL ORD.........cooooviiiriiririiniisneiissesisnneissesissenissssessesinsesssnsssennns | eoneens | eee | cvnnerennnnn 110000 | 2,313 | L 210.300 1,226 15 .. | 11/16/2018.
256746 10 8 |DOLLAR TREE ORD 842 . [ 11/16/2018.
25746U 10 9 | DOMINION ENERGY ORD 2,282 107 11/16/2018.
25754A 20 1 |DOMINOS PIZZA ORD 529 6 .| 11116/2018.
257651 10 9 |DONALDSON ORD 284 5 08/14/2019. | ..o




Annual Statement for the year 2020 of the M ICO IN S U RAN C E CO M PANY

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

9¢ci3a

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1" 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign RiYel
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. Acquired | tive Symbol
25960P 10 9 |DOUGLAS EMMETT REIT ORD.......ccocomirvineriinerienerienerisensesnnsissessssesesnssesnessnnnnens | eoenene [ eon | cererrennenn.000 | i 263 | . . 378 3 10 o .(132) .| 10/15/2019.
260003 10 8 |DOVER ORD.....ccocimrvrvrririrerniiniines 613 14 . 77 .. | 11/16/2018.
260557 10 3 | DOW ORD......oooiiiriiiireiisieisnieinesssesssssssssssss s | ceneiens 2,111 104 . 28 .. | 12/18/2018.
26210C 10 4 | DROPBOX CL A ORD.......cocmiiiimiriimieiimeeiieeesseessesesssesssse s sssessssssssssessssssessesessns | veeees 250 . 43 .| 06/28/2019.
264411 50 5 |DUKE REALTY REIT ORD......ccooooiiiriiiiriiiniisississessssisnssssssssssssssssssssssesnssnns | coneeens 484 16 . 90 11/16/2018.
26441C 20 4 | DUKE ENERGY ORD........ccooiiiiriiireiireiiesesisesesiesessesssssesesssessssssssssssssssssssssssssssssinss | oveeees 2,047 130 . 12 .. | 11/16/2018.
26614N 10 2 |DUPONT DE NEMOURS ORD........ccoomiiimmiinmiinniisnsisssiessisssssssssssssssssssssssssnnss | s . 2,045 30 I I 173 .| 12/18/2018.
268150 10 9 | DYNATRACE ORD.......coiiiiiriiimriiireiieceiiessiiessisesesses s | ceneeens 392 . (3) 10/20/2020.
26875P 10 1 |EOG RESOURCES ORD......ccovuiriiiiirriisirsierssieiessssisssesssssssssssesssssssssessssssssessnss | onssens 1,083 21 . 9) .. | 04/17/2020.
26884L 10 9 |EQT ORD.....ccoouiiireeiiiciiceeieeeissesisrese s | cereieas 216 0 . 24 .| 11/16/2018.
27579R 10 4 |EAST WEST BANCORP ORD......cooviiiriiiiiieiiiesisisinsisiesssssesessssesssesssssssssssssssnnsns | nesseses 37 8 . 14 11/16/2018.
277432 10 0 |EASTMAN CHEMICAL ORD.......ccooviiriiireiiceiiereiiesesiecesiscesiesessesesssssssssessssssssnenes | ceveeens . 783 7 26 I I 210 .. | 10/23/2014.
278265 10 3 |EATON VANCE COM NON VTG ORD.....ccviiiiriiriiiirrierssssiessesisesesssssesssssesssssssssenss | connnens . ceererrneneennn 408 | . . 372 28 . 35 . | 10/20/2020.
278642 10 3 |EBAY ORD....iiiiciiccicieceineeisiss s | cereieas 900 20 I I 452 11/16/2018.
278865 10 0 |ECOLAB ORD........cciiiiiiiiiiiiiciiesi sttt | eniian 1,753 5 21 I [P 257 .. | 11116/2018.
281020 10 7 |EDISON INTERNATIONAL ORD.......ccooooumiiimiiinieisneiisneiissesissessssssssssssssessssesesnnss | coneeens . . . 871 1 41 I I (201) .| 11/16/2018.
28176E 10 8 |EDWARDS LIFESCIENCES ORD........ccoooiiieiiiieriiseeiesseisesiesesiess s | coviene 000 | e 2,463 | 230 | s TA0T | i [ e | e | e (1,033) 11/16/2018.
28414H 10 3 |ELANCO ANIMAL HEALTH ORD......ccocvoiriiiniiiniiisnisssiisssisssissssssssssssssssssnnsees | s 7. 521 . . 534 . 21 .. | 04/22/2019.
285512 10 9 |ELECTRONIC ARTS ORD......cooiriiiiiiiieiisiiieseiseseiseseisessssessssesessesssssssssseseisenees | coneeens .14, e 2,010 143,600 | s 1,204 2 [ e | s 505 .| 11/16/2018.
291011 10 4 |EMERSON ELECTRIC ORD.......cccoouiimiiriimiisniisssisseisssisssssssssssssssssessssssnnnes | coneiens .000 | oo 2,411 | 370 | o 2,089 60 I I 123 11/16/2018.
29261A 10 0 |ENCOMPASS HEALTH ORD.........ovivuiieiireeimreiieseiiecessesessesessssesiesessssessesessenesenns | coveees . cervrrnrerenen 413 . . 368 1 6 . 67 .. | 11/16/2018.
29355A 10 7 |ENPHASE ENERGY ORD.......cociiiiiiiiiiiinsiciesississisie s sssiessesssssssssssssssssensens. | eesenns . 21,063 [ A75470 | e 346 | e | e [ e | e 707 .1 07/16/2020.
29364G 10 3 |ENTERGY ORD....coooiiiiiiiiiiiiiiciiseiireiisesisesisesisrssssessssssssss s | oeeens 1000 | 899 | . . 777 34 I PSP (180) 11/16/2018.
29414B 10 4 |EPAM SYSTEMS ORD.....cctviiiiiriiirniieieriesisiresisisssssse s ssesssssessssssssesssesssssenss. | esssens . ..1,075 [....358.350 | ..oovvviiiiiaen 518 | s 439 .. | 04/22/2019.
29415F 10 4 |ENVISTA HOLDINGS ORD.......ccoooiiviireeimeeiceiieneiiesessesessesessssessessssssessessssesessnns | cevevens . USSR (| I U . . 258 . 12 .| 12/15/2020.
294429 10 5 |EQUIFAX ORD.....iiiiiiiiimriiereiiseiieseiisssssesssi s | ceneiens 000 | e 1,157 100192840 | 606 9 I I 316 11/16/2018.
29444U 70 0 |EQUINIX REIT ORD......ccooiiiiimiiiniiiiniiisiisseissnesssssssssessssssssssssssssssssssssssssssssns | ovneees X v 2,857 [ T14480 | 1,555 43 I I 522 .. | 11/16/2018.
29452E 10 1 |EQUITABLE HOLDINGS ORD.........cosmiiiuriiimriiimreissseesesesssssesesessesessesessssesssssseesenes | coveeee 314 10 I I 198 .| 04/17/2020.
294600 10 1 |EQUITRANS MIDSTREAM ORD 176 3 . (7) .| 10/20/2020.
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD . . 504 3 5 . 3 04/17/2020.
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD........ccoovviimmiinniinniinnisnsisnnisnesesnssessssssnnssssnsses | convies | one | conneieenne 170000 | 1,008 | 1059.280 | oo 1,179 10 40 I I (368) .. | 11/16/2018.
29670G 10 2 |ESSENTIAL UTILITIES ORD . 499 1 . 4 .| 12/16/2019.
297178 10 5 |ESSEX PROPERTY REIT ORD.......ccccvivvirrieriniicererieinernsiensnnsesenssssssnssssssssnssessessnens | eonnnne [ ee | erverrenreernshi0000 | i 950 | 237420 | .. 950 1,023 8 33 I I (254) 11/16/2018.
29786A 10 6 |ETSY ORD...oooiiiiiciiicciiiciseceseceiseseisssessssisssisssssssssssnssssssssssssssssssssssssnssnnnes | coennne | eon | ceneverennernn.000 | o890 [ 177.910 | .. 890 305 [ [P 584 .| 04/17/2020.
298736 10 9 |EURONET WORLDWIDE ORD........cccovrrnrirrerierirnmrniersnnsenenssssensensssssnssssssssnssessesnnens | evnnne [ oe | erverrenrnernn2:0000 | cvviviiviniinennnn290 | e 144.920 | .. 290 294 I I (25) .| 08/14/2019.
29978A 10 4 |EVERBRIDGE ORD........ccccosiviiiriiineiirciieserisseissenissesessnsessensssssssnssssnssesssssnsnnns | coennne | eon | cenerrennernn 2000 | o298 [ 149.070 | .. 298 262 . 36 07/16/2020.
30034W 10 6 |EVERGY ORD . 122 55.510 | .. 722 782 27 I I (125) .. | 11116/2018.
30040W 10 8 |EVERSOURCE ENERGY ORD........coooimimiimiiimeiiiceiiiceiiisesisnesisnesissssssssesssnssesnesennes | coveens .15, ..1,298 | 86.510 | oo 1,298 1,006 34 . 22 .| 11/16/2018.
30063P 10 5 |EXACT SCIENCES ORD.........coovvverrrimririnnerinnerisnssissssissssissssssssssssessssssssssssnssssnnns | covenene | eoe | verevrnnnennd8.000 | v 795 | 132.490 | .. 795 428 I IR 240 11/16/2018.
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30161IN 10 1 [ EXELON ORD....coooviiriiirieiceiereiisseiiesesiesessssessesessssessnssssssssssnsssssssssssessssssnsnenes | covneene | e | cverennnerencd8.0000 | oo 1,944 | L 42270 |. .1,944 2,111 70 - ...(152) . .. | 11/16/2018.
30161Q 10 4 |EXELIXIS ORD....ovoiereriiiririerseieienssiseiesisssisssssenssssssensssssesesssssssssssssenssssssssensensnns. | sevens | oo | seevernennen 14000 | o281 | i 20.070 | .. 281 251 .. | 11/16/2018.
30212P 30 3 |EXPEDIA GROUP ORD.........ccoocosmiiirrinriiineiisnnissesisnesesnnssnssessssssssssssssessnsesnnssns | eoivnne | eon | cervvernnnernn8.000 | v 794 | 132.400 | .. 794 702 2 .. | 11/16/2018.
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD........ccooonmmvvemmerimnnrirnnnrineerinensinnneinnns | eervins | oee | orererinnenn8.000 | oo 761 | 95.110 | .. 761 589 8 .| 11/16/2018.
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD.......c.ccoovviiimiiiiniiinmeiinneissneissnesssnssssnsssssesnsnnss. | eonvens | eoe | ovneenennnnn8.0000 | o695 | 115.860 | .. 695 570 22 11/16/2018.
30231G 10 2 |EXXON MOBIL ORD.........ccovuerrireriinnrioennieneisenesssneisenessssessssessesessssessssesssesnsnens | coneeene | o | orereenn199.0000 | i 8,203 | e 41.220 | oo 8,203 8,103 519 .. | 12/15/2020.
302445 10 1 |FLIRSYSTEMS ORD.......ccoovmiiimmiiinniiinnisnnisnnisnnisnssssnessssnsssssssssssssssssssssesnnsns | onnnene | o | eovensnnnennnn 20000 | o307 | i 43.830 | .. 307 334 5 .| 11/16/2018.
302491 30 3 |FMC ORD......coomirriiirirriisreeieseeissesissesissssissssissssssessseesssisssssssssessssssssssssesssssnnns | eeneens | eee | onseenennnnee 12000 | o805 | 114.930 | .. 805 505 3 12 11/16/2018.
302520 10 1 [FNB ORD...c.oiiiiicicreicieriesesieissrsienssssesensssisssessssssssssssessssssessessssssssessssssssnsssenss | eonenres | er | sseerenrnnns 16.0000 | coviiivisiieinninnnn 152 | il 9.500 |.. 152 188 8 .. | 06/28/2019.
30303M 10 2 |FACEBOOK CL A ORD.......cceovirriiireeincreinnerienenienniisnnsissssissnssssensssssssessssssssssnsssnns | covevens | eoe | eererenses100.000 | i 27,316 | Lo 273.160 27,316 17,005 .| 10/15/2019.
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD.......cccoevririmrniirerniinriennerseneeersnssessenssssssennens | evsnne [ ee | eevererernnern 10000 | o333 | 332.500 |.. 333 286 2 04/17/2020.
303250 10 4 |FAIRISAAC ORD.....ccoooicriireiireisceieseissesssssessssesssssssssssssnsssssnsssssssssnsssssssnnnnes. | oonvens | oee | ovsrenennnnn 1000 | i 511 L 511.040 | .. 511 326 .. | 08/14/2019.
31188V 10 0 [FASTLY CLA ORD....ccoomirirniiieriireierisieisienes . 262 235 .| 07/16/2020.
311900 10 4 |FASTENAL ORD......ccocoiiiriiiiriiiiriiiniisnisssisssssssnssssnsssnsssnssssnssssnssessnssssnssssnnsens | convnens | one | connerernnnni28.000 | oo 1,367 | 1 48.830 | oo 1,367 806 39 11/16/2018.
313747 20 6 |FEDERAL REIT ORD . 340 516 4 17 .. | 11/16/2018.
31428X 10 6 |FEDEX ORD........ccoomiiirriiiciiiiriisniissniissnisssiessssissnsssssssssssssssssssnssssssssnsssnnssnnnns | eovennee | eon | sevverennens 11.0000 i 2,856 [.....259.620 | oo 2,856 1,996 36 .| 03/19/2019.
315616 10 2 |F5 NETWORKS ORD 528 533 11/16/2018.
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD........occoomvviimmiiinniiinnieinniisnsisnsisneienns | cvvvies | one | cvnneerennni25.996 | i 3,677 | 141,460 | oo 3,677 2,056 36 .. | 11/16/2018.
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD 508 504 18 .| 04/22/2019.
316773 10 0 |FIFTH THIRD BANCORP ORD.........cccoovvmmmriimmrianiiiinnnns 882 877 9 34 11/16/2018.
31816Q 10 1 |FIREEYE ORD 231 163 .. | 12/16/2019.
320517 10 5 |FIRST HORIZON ORD . . 191 231 2 9 .| 08/14/2019.
33616C 10 0 |FIRST REPUBLIC BANK ORD.........ccoooomiriiririeririineeienneeenesienesienessssessssnssssessnnenes | covenene | e | evorennnenen 120000 | oo 1,763 11146930 | oo 1,763 1,057 9 01/16/2018.
336433 10 7 |FIRST SOLAR ORD . 396 337 .. [ 10/20/2020.
337738 10 8 |FISERV ORD......coooiriireieineieceiecesissesesesiesesssessssessenessssssssssssssnssssssssnssssssesnns | oonenens | ooe | coneerernnni20.998 | i 3,074 1. 113.860 | oo 3,074 1,999 .| 11/16/2018.
337932 10 7 |FIRSTENERGY ORD 704 892 36 11/16/2018.
33829M 10 1 |FIVE BELOW ORD 350 217 .. | 08/14/2019.
338307 10 1 |FIVEI ORD....ooovvrveerreceiiereieceiieceiis . 698 444 ..| 07/16/2020.
339041 10 5 |FLEETCOR TECHNOLOGIES ORD........coccoomviiimriinniisncisnsisnsisnnisnnsisnsssssssssnniens | onnnene | oo | eovrennnernnn3.0000 | i 1,364 1272830 | i 1,364 991 .| 11/16/2018.
339750 10 1 |FLOOR DECOR HOLDINGS CL A ORD 464 411 10/20/2020.
34354P 10 5 |FLOWSERVE ORD 258 369 1 6 .. | 06/28/2019.
344849 10 4 |FOOT LOCKER ORD 243 233 .| 10/20/2020.
345370 86 0 |FORD MOTOR ORD 1,676 28 11/16/2018.
34959E 10 9 |FORTINET ORD 514 .. | 11/16/2018.
34959 10 8 |FORTIVE ORD 883 1 . [ 11/16/2018.
34964C 10 6 | FORTUNE BRANDS HOME AND SECURITY ORD.... 600 298 7 11/16/2018.
35137L 20 4 |FOX CORPORATION ORD......ccc.oommvverrriinnnns 260 255 . . .. | 12/15/2020.
354613 10 1 |FRANKLIN RESOURCES ORD 350 342 4 . OO OO 8 | e 12/15/2020. | ....ovvoeenene
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35671D 85 7 |FREEPORT MCMORAN ORD 826 3 I [P 890 .. | 11/16/2018.
35905A 10 9 |FRONTDOOR ORD 251 . 14 .. | 08/14/2019.
363576 10 9 |ARTHURJ GALLAGHER ORD................ 706 16 I I 256 .. | 11/16/2018.
36467J 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD 335 25 . (7) .| 11/16/2018.
364760 10 8 |GAP ORD......cccooviirriiriirisceieneiieneiens 193 . 9 10/20/2020.
366651 10 7 |GARTNER ORD......cooooiriiiiiiiciiieceiieseiieceiiecesiecenenas . 736 . 30 .. | 11/16/2018.
368736 10 4 | GENERAC HOLDINGS ORD.........ccocooimmiiimniiinnisnnisnsisnesissssssssssnssssssssssnsessssnnnss | connnene | o | evvrenenernnn 30000 | o 682 |, 227410 | .. 682 637 . 45 .| 10/20/2020.
369550 10 8 | GENERAL DYNAMICS ORD......ccooommvviirrriinirinreriineeissssiseseisesesssssessssnesssssesssessssnnsesnns | cenvvens | eee | orneenennnnn 0000 | i 1,339 | 148.820 | ..oovvvecviecens 1,339 1,648 39 I (248) 11/16/2018.
369604 10 3 |GENERAL ELECTRIC ORD.......ccccvvrvrrrrnns 2,841 4 15 | (132) .. | 11/16/2018.
370334 10 4 | GENERAL MILLS ORD.......ccoooiiiiriiiriieceiieseiiesesieseseesesiecesseseseeseseesenenas 1,282 57 I I 152 .| 11/16/2018.
37045V 10 0 | GENERAL MOTORS ORD 2,217 24 O I 312 11/16/2018.
371901 10 9 |GENTEX ORD 295 6 . 59 .. | 06/28/2019.
372460 10 5 | GENUINE PARTS ORD.....c.ooovrmirrirnriiirerinieeseninenes 77 6 22 I I 41) .| 11/16/2018.
375558 10 3 | GILEAD SCIENCES ORD.........cccooommmvimmriraniiinnnns 2,771 103 I I (425) 04/17/2020.
37940X 10 2 | GLOBAL PAYMENTS ORD......ccocooommmvvorriirnienns 1,537 1 I ISP 460 .. | 11/16/2018.
37959E 10 2 |GLOBE LIFE ORD 563 . 7 .| 12/15/2020.
380237 10 7 | GODADDY CL A ORD.....ccosiiiuiiiimiiirieiisreeiesesisesiesesesssisess s . 508 I [P 120 11/16/2018.
38141G 10 4 | GOLDMAN SACHS GROUP ORD.........ccoommviiimniiinniisnniiinnisnnissnssssssssnsssnsssssnssnnns | onneeee | o | soerennnennn18.0000 | 3,956 | 263.710 | oo 3,956 3,032 75 I I 507 .. | 11/16/2018.
384109 10 4 |GRACO ORD IOV ] 8000 | e 579 | L 72.350 | .. 579 362 6 | s 163 .| 08/14/2019.
384802 10 4 |WW GRAINGER ORD.........coovviiriiiniinciisninsisssesssssssssssssssssssssssssssssnsens | s oo e 3.000 | 1,225 | L 408.340 | ..ccoovviirris 1,225 841 18 I I 209 12/18/2018.
38526M 10 6 | GRAND CANYON EDUCATION ORD........ccoouimriiririirreiieneiseeissseisssesssssssesssesesssssnes | coveeens w3000 | 279 | 93.110 | .. 279 292 . (8) .| 10/15/2019.
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD.......c.cvoiiriririiireiieiseinsieissssesesssssessesssesnsenns | censnen oo | e 14000 [ 237 | 16.940 | .. 237 229 . 8 . | 12/15/2020.
400110 10 2 | GRUBHUB ORD........ccooooiiiiiiiireiieseieceieseissseises e | cenevens wor 000 | 207 | 74.270 | .. 297 166 [ [P 131 04/17/2020.
40131M 10 9 | GUARDANT HEALTH ORD......cviriiiririeiiniieiinsisissisiessssiesessssisessesssssssssssesssssessessnse | connnens o erereenennn3.000 | 387 128.880 | .. 387 247 | s 140 .. | 07/16/2020.
40171V 10 0 | GUIDEWIRE SOFTWARE ORD........cooiiiiiimimirreiiieeisesissesessesssssessssssssssssssssssssssses | coveeee oo e 3.000 | e 386 | 128.730 | .. 386 263 . 57 .| 11/16/2018.
40412C 10 1 |HCA HEALTHCARE ORD.......costviumiiiiieiireiiessiseseisessisessssessssesssssssssessssssssssssisnns | oveeees v | 12,000 | i 1,974 164.460 | ..covvorriens 1,974 1,684 3 5 I I 200 11/16/2018.
40434 10 5 [HP ORD......coooiiiciiiciceeseses s | cereieas oo | 04000 | i 1,574 24590 | ..o 1,574 1,272 12 45 I I 259 .. | 04/22/2019.
405024 10 0 |HAEMONETICS ORD........cootvvimiiiririrneiisnesisesisssssssissessesssssssssssssssssssssissssinns | ceseiens v e 3.000 | o356 | 118.750 | .. 356 357 . (0) .. | 12/15/2020.
406216 10 1 |HALLIBURTON ORD.......cccocoommvimmmiiiiniiinniiinnisnnisnsisssissssssssssssssssssssssnsssssssnnnsees. | onnvns | one | connenennneni 02000 | i 510 | s 18.900 | .. 510 659 9 | e (150) .| 12/16/2019.
410345 10 2 |HANESBRANDS ORD.........coovueriiiriricniiiniinsesissesissessssesssnsessesessnsesssssesnssesnnsssns | eoneiens | eee | coneevennnen 11000 | o 248 | 14.580 | .. 248 304 10 . (5) 03/19/2019.
412822 10 8 |HARLEY DAVIDSON ORD.........cccoommmviinmriinniiinniiinniisniisnesssnsssssssssssssnssssssssnssnns | convins | one | ovnnnnnnnnn8.0000 | i 294 | L 36.700 | .. 294 331 4 . (4) .. | 11/16/2018.
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD.........cccocoommerimrrriinnriinnieneneenseeisenies | eervns | eee | cvneerenene 18000 | o882 | e 48.980 | .. 882 891 6 23 (212) .| 03/19/2019.
418056 10 7 |HASBRO ORD......coovviiiririiieririiensieisssnsienssssssessssssssessssssssssssssssssssssesssssssssessssssnses | aonnnins | ee | eersrerersnnene8.0000 | coveisisvrininnnnnn 561 | i 93.540 | .. 561 586 16 (72) 11/16/2018.
42225P 50 1 |HEALTHCAR TRST OF AM CL AREIT ORD.......ccooooomirriminiiinniisnneireneieneessnensenensnnens [ eovrene [ eon | cererrennenn.000 | i 248 | 27.540 | .. 248 250 1 . (25) .. | 08/14/2019.
42250P 10 3 |HEALTHPEAK PROPERTIES ORD......ccceecrmrvririimrineinireiersnnenensneesnsssssssnsssssessnnens | ovennns | ene | cvereerrnnenn28.000 | ovirviiviiinirinnnnnnn895 | Lo, 30.230 | .. 695 657 34 I I (98) .| 11116/2018.
422806 10 9 [HEICO ORD......cooviieiiiceiccescceeseieseiesesssessesssesssssssssssnessssessssssssnssesnsssssesns | eonenens | oee | ovseenennnnn3:000 | o397 | 132.400 | .. 397 400 . (3) 12/15/2020.
422806 20 8 |HEICO CLA ORD......ccooovirrinrriienriisceiieceiiees w000 | i 468 117.060 | .. 468 390 . 79 .. | 10/20/2020.
426281 10 1 | JACKHENRY AND ASSOCIATES ORD.........ccococurreimieienemiceiesemissessssesessesesseseenes | covevens v | e 3.000 | e 486 | 161.990 | .. 486 415 5 . 49 .| 08/14/2019.
427866 10 8 |HERSHEY FOODS ORD 764 22 . 37 11/16/2018.
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42809H 10 7 [HESS ORD....coooiviiiiiceiieeiseceiseseieseesensssssesesssssssssssssssssnsssssssssssssssssssssnssnssssnnnes. | oveeene | e | everernnenen13.0000 | i 686 | e 52.790 | .. 686 750 13 ...(182) (182)|. .. | 11/16/2018.
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD o | 31,000 | 367 | 11.850 | .. 367 472 9 15 ...(124) (124)|. .. | 11/16/2018.
428291 10 8 |HEXCEL ORD....ccoooviiiiiiriiiciisiissisesesessssssssssssssssssssssssssssssssssssssssnsnes | conesens w8000 | i 242 | 48.490 | .. 242 253 (10) (10)|. .. | 12/15/2020.
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD........covveivireiireiiseiieseisessiseseissessssesseees | cereeens v | 8000 | 238 | 39.630 | .. 238 260 12 (56) (56) . .| 10/15/2019.
431475 10 2 |HILL ROM HOLDINGS ORD..........ccoovuirirriiriniisniisssessssissssesssssssssssssssessssesssesesness | coneeens wor e 3.000 | i 294 L 97.970 | .. 294 339 2 ) 04/17/2020.
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD.........cocommrvemrrrirniimeneenneienesisnnessensesseninnnes. | coveveee [ eon | eevvereneens 14000 | i 1,658 | 111.260 | oo 1,558 986 2 .. | 12/18/2018.
436106 10 8 |HOLLYFRONTIER ORD . OO OO | 8000 | 207 | 25.850 | .. 207 370 1 .| 06/28/2019.
436440 10 1 [HOLOGIC ORD........cooeueiiriiimieiieeiiseseesesisseseesesiesssss s | ceneiens e | e 132000 | e 94T | 72.830 | .. 947 548 11/16/2018.
437076 10 2 |HOME DEPOT ORD......cooiviriiererinirissiessssssiessessssesesssssssesssssssssssessessssssesssssssssssens | cennnses oo | 45,000 | i 11,953 | 265.620 11,953 8,017 270 .| 03/19/2019.
438516 10 6 |HONEYWELL INTERNATIONAL ORD........oorieirieirieieneiieneeieseisesessesssssesessesessenees | ceneeens v | 30,000 | 8,381 | L 212.700 | oo 6,381 3,362 109 .| 01/23/2017.
440452 10 0 |HORMEL FOODS ORD......ccvtuririiiiireriiissiresieressssiesessssesessssssssssesessssssessessssssssesssssns | cenenens oo | e 14000 [ 883 | L 46.610 | .. 653 631 13 12/16/2019.
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD.........cooooirviirieimeiineiieneiiesesiesesienesesenesienenes | o wor | 035,000 | o512 | 14.630 | .. 512 674 16 .. | 11/16/2018.
442670 10 7 |HOWARD HUGHES ORD.......cocvuiiiririiiiriresieisiiiessssssiesssisesessssssssssesssssssssesssssssns | vevseses v 198 | 78.930 | .. 158 248 .| 06/28/2019.
443201 10 8 |HOWMET AEROSPACE ORD.........ccooooiimriimriineiisnniisnsiisesiesssssssssssssssssssssssssessnenes. | coneeens oo 21,000 | s 597 | ... 28420 | .. 597 325 11/16/2018.
443510 B0 7 |HUBBELL ORD......coooiiiiumiiiiriiisiiiesiies i | ceseeens o e 3.000 | e 470 | 156.790 | .. 470 321 11 .. | 11116/2018.
443573 10 0 |HUBSPOT ORD.........ooiiiiiiimiiiineiiseiisssisssissessssssss s ssssesssesesness | coneeens ..396 |..... 396.440 | .. 396 185 .| 08/14/2019.
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD.........ccoovvemrririiieniiiereieeresieseeeeseeeesenes | cereeens w1000 | e 168 | ...... 24.020 | .. 168 232 7 08/14/2019.
444859 10 2 |HUMANA ORD........cooooiriiniiiniiiscississssssssss s | caneiens oo 8000 | 2,462 | L 410.270 | oo 2,462 1,592 4 15 .. | 06/28/2019.
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD.........cooiiiiiiiiirinneieniieseseeseseecesiesesessnnens | coreeens 136.650 | .. 494 5 .| 04/22/2019.
446150 10 4 |HUNTINGTON BANCSHARES ORD.........ccooommmmiimmiiiniiinnicsssisssssssisssssssesssssesnnss | coneiees el 770 8 31 11/16/2018.
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD........cccoomirirriirinriinneiieneiseneienesiseseiienes | ceveeens 427 8 .| 10/15/2019.
447011 10 7 [HUNTSMAN ORD...ouviiiiiriiiiieirsieisissiesisssssesess st essssssssssenssssnses | nevseses 231 7 .| 11/16/2018.
44891IN 10 9 [IAC INTERACTIVE ORD.......ciiiiireiiieiiceiieresiesesiesessesesssssssesesssessssessssssssseessssssnes | veeees 233 11/16/2018.
449253 10 3 [TAA ORD...oooiiiciiiieiicesi st | ceenie 214 .. | 11/16/2018.
44980X 10 9 |IPG PHOTONICS ORD s | e . 277 .| 11/16/2018.
45167R 10 4 [IDEX ORD....oouiiiiiiiiicirerisieeesi ettt | eniees 385 6 12/18/2018.
45168D 10 4 |IDEXX LABORATORIES ORD........cooiimiiimiiiimiiisiiissiiisseisesesisssssssessssssessssesnssesnnss | vnnens 1,007 .. | 11/16/2018.
452308 10 9 |ILLINOIS TOOL ORD......ccrveumrriimriiimeiiimreiisseiseseisesessessisesssssssssessssessssessssessisnnees | ceneeens 2,170 18 70 .. | 11/16/2018.
452327 10 9 |ILLUMINA ORD 1,920 .| 11/16/2018.
45337C 10 2 |INCYTE ORD. 599 11/16/2018.
45687V 10 6 |INGERSOLL RAND ORD 239 .. | 11/16/2018.
457187 10 2 |INGREDION ORD.......cccccoovvvimrnnenns 405 3 10 .| 11/16/2018.
45784P 10 1 [INSULET ORD 358 06/28/2019.
457985 20 8 |INTEGRA LIFESCIENCES HOLDINGS ORD 183 .. | 08/14/2019.
458140 10 0 |INTEL ORD 8,547 231 . [ 11/16/2018.
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD 1,851 28 04/22/2019.
459200 10 1 | INTERNATIONAL BUSINESS MACHINES ORD 4,498 241 .| 11116/2018.
459506 10 1 | INTERNATIONAL FLAVORS & FRAGRANS ORD..........ccoovumimvimeiinneisneiieneesnenssnenes | coveeeas 715 4 15 11/16/2018. | ..o
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460146 10 3 |INTERNATIONAL PAPER ORD 20.000 | .ovverrivrerrirennn 994 | s 49.720 | .. 994 924 41 .. | 11/16/2018.
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD 457 19 .. | 11/16/2018.
461202 10 3 |INTUIT ORD 2,326 24 .. | 11/16/2018.
46120E 60 2 |INTUITIVE SURGICAL ORD 2,593 .| 11/16/2018.
46187W 10 7 |INVITATION HOMES ORD 508 1 06/28/2019.
462222 10 0 |IONIS PHARMACEUTICALS ORD 269 .. | 11/16/2018.
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD. 208 .| 07/16/2020.
46266C 10 5 |IQVIAHOLDINGS ORD........ccooovvemmrrirmrriearriiennnes 836 11/16/2018.
46284V 10 1 |IRON MOUNTAIN ORD 440 8 32 .. | 11/16/2018.
46590V 10 0 |JBG SMITH PROPERTIES ORD . 234 1 5 .| 10/15/2019.
46625H 10 0 | JPMORGAN CHASE ORD......cccetiriiriiriiernnieiseriesissiesssssssssssessesssssessssssssssssssssenss. | nevseses [T I 125.000 | oo 15,884 | ... 127.070 15,884 6,643 450 12/18/2018.
466313 10 3 [ JABIL ORD...oiiieiceiececeieseesessesi s | ceneiens wor 8000 | i 340 | L 42.530 | .. 340 326 3 .. | 12/16/2019.
469814 10 7 |JACOBS ENGINEERING GROUP ORD........cooiririrriiiririiisissinsssisssiesessssesessessssssnsns | conenens oo | 8,000 | 654 108.960 | .. 654 445 5 .| 11/16/2018.
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD........cooiiriiiniiiriiiniississesissessssessssesssssssnnes | s wor e 142000 | i 344 24.600 | .. 344 300 8 11/16/2018.
477143 10 1 | JETBLUE AIRWAYS ORD.....ccoiuiiiiiriiriiiieeiesieiseisie s sssssssensssssssensnns | covenens oo | 18,000 | 218 | 14.540 | .. 218 277 .. | 06/28/2019.
478160 10 4 | JOHNSON & JOHNSON ORD........cooiriiiriiiiriiineiiineiissssissssissssssssessessssssessssssnnes. | coveeens v | e 110,000 | i 17,312 | 157.380 17,312 15,880 433 .| 04/17/2020.
48020Q 10 7 | JONES LANG LASALLE ORD 468 04/22/2019.
48203R 10 4 |JUNIPER NETWORKS ORD.........coccoomvvimmriiinriiinniinas 458 13 .. | 11/16/2018.
482480 10 0 |KLAORD 678 25 .| 11/16/2018.
48251TW 10 4 |KKRAND CO ORD.......ccoovvrrimiiinrisnnisnsisseieneiinenes 897 7 07/16/2020.
485170 30 2 |KANSAS CITY SOUTHERN ORD........ccccoommmvviiririaniiinas 403 2 6 .. | 11/16/2018.
487836 10 8 |KELLOGG ORD 679 25 .| 11116/2018.
49271V 10 0 |KEURIG DR PEPPER ORD.......cooiiiiimiiiiieiiseeissesiesesieseseseseesesssesesssesssessssseessseas 293 3 04/17/2020.
493267 10 8 |KEYCORP ORD......cccovuirrmiririiieieriseierinnines 897 36 .. | 11/16/2018.
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD.........cccooovrmmrrarriiarniinns 464 .| 11/16/2018.
49427F 10 8 |KILROY REALTY REIT ORD 369 3 10 06/28/2019.
494368 10 3 |KIMBERLY CLARK ORD.........ccccoommmriiimiiiinniirnnenas 1,175 16 64 .. | 06/20/2012.
49446R 10 9 |KIMCO REALTY REIT ORD.......commiviimiriiriiireiissisessiseseesesessesessesessesssinees 299 16 .. | 11/16/2018.
49456B 10 1 |KINDER MORGAN CL P ORD.......ccccoomviimmriimriiinniiinnienas 1,280 92 .| 11/16/2018.
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD o 198 2 08/14/2019.
500255 10 4 [KOHL'S ORD.......ccomuiimiiiriiiiniiniissiississsis s 433 5 .. | 12/18/2018.
500754 10 6 |KRAFT HEINZ ORD.......ccooooiiiiiieiieiieeiiesiiseseieseses e 986 48 .| 04/22/2019.
501044 10 1 |KROGER ORD 992 27 04/22/2019.
501797 10 4 |L BRANDS ORD 149 .| 04/17/2020.
501889 20 8 |LKQORD 398 .| 11116/2018.
50212V 10 0 |LPL FINANCIAL HOLDINGS ORD 405 12/15/2020.
502431 10 9 |L3HARRIS TECHNOLOGIES ORD 1,318 31 . [ 12/18/2018.
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD..........cccocmrveimerirnniinneenneenneinenes | veeees IOV I 4.000 | .o 814 | ... 203.550 | .. 814 657 11/16/2018. | ..o
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512807 10 8 |LAMRESEARCH ORD........ccccooommimiimiminnnrinneisneeissesisnnsisnesissnsisssssssnssssessssnssnsesns | eonvens | eoe | ovseenennnnen 1000 | i 3,306 | oo 472.270 |. ..3,306 1,036 9 33 .. | 11/16/2018.
512816 10 9 |LAMAR ADVERTISING CL A REIT, oo | o000 [ 333 | 83.220 | .. 333 305 10 .. | 08/14/2019.
513272 10 4 |LAMB WESTON HOLDINGS ORD.........ccocooimiiimiiiniiineiissiiissiisssessssesssssssssssesneeens | coneeeas oo e 8.000 | e AT2 | 78.740 | .. 472 451 6 .. | 12/18/2018.
517834 10 7 |LAS VEGAS SANDS ORD.......commrviirriiriiieniiseseiseseesessisessisessssssssssesssssssssessessnseies. | coreeens e | 18,000 | i 894 | L 59.600 | .. 894 807 12 .| 11/16/2018.
518439 10 4 |ESTEE LAUDER CL A ORD........cooimiiiriiiciinnissiisssiississssssssssssessssssssssnssesnnns | coveeens oo 8000 | 2,130 | 266.190 | ...oocoovviceinnn 2,130 1,152 12 11/16/2018.
521865 20 4 |LEAR ORD.......ooiiiiiiiiiriiiriiieseiieseisesesses s | cereiias cer e 3.000 | e ATT | 159.030 | .. 477 404 3 .. | 11/16/2018.
524660 10 7 |LEGGETT & PLATT ORD......ccoouiiiriiiiniinniiinsiisssissssisssisssssssssssessssssssssssssnnnes. | coneiens w8000 | 0,266 | 44.300 | .. 266 252 2 10 .| 10/15/2019.
525327 10 2 |LEIDOS HOLDINGS ORD.......cccmriuimriiimreiimreiiiesinsesisessesessssssssssssssssssssssssssseseseeos | ceseeens v | e 8.000 | 831 | 105.120 | .. 631 388 8 11/16/2018.
526057 10 4 |LENNAR CL A ORD....cooiiiiiiieieiiiininsisissisiesss e ssesssisssess st sssssessessssssssessnss | cennnens oo | e 13.0000 [ 991 | 76.230 | .. 991 534 8 .. | 11/16/2018.
526107 10 7 |LENNOX INTERNATIONAL ORD........ccoocmiriiimieireiieseisienesiesessesessesessesesesseseesnsseses | covevens L2T4 273.970 | .. 274 253 1 3 .| 03/19/2019.
530307 10 7 |LIBERTY BROADBAND SRS A ORD.......cccoevmiiiireriiiiirnsieinessiesinsiesessssissssssssssssenes | conenen oo e 120000 [ 158 |..... 157.580 | .. 158 119 12/16/2019.
530307 30 5 |LIBERTY BROADBAND SRS C ORD........ccoooimimiiiririeiincrirnesissesssssssssssessssssssssnnns | ceveeens oo | 8000 | 950 | 158.370 | .. 950 541 .. | 03/19/2019.
531229 40 9 |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD......ccceuiriieriiirerrnricissinsisssssiesessssienns | cenenen o | e 8.000 [ 216 | L 43190 | .. 216 216 . | 12/15/2020.
531229 60 7 |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD.........cccooommmiimmmiimenissninineiisnesesneiesnens | coveeens oo 8000 | i 348 | 43510 | .. 348 308 06/04/2020.
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD......cccecriiniireemrireiininererneireneniseesenssenenns | eoverine | oee | cererrerennnn.0000 | o383 | i 42.600 | .. 383 285 .. | 11/16/2018.
532457 10 8 |ELILILLY ORD SOOI DO | e 37.000 | i 6,247 ] 168.840 | ..coovoeverens 6,247 4,212 110 .| 11/16/2018.
534187 10 9 |LINCOLN NATIONAL ORD.......covvimiiirririrrerireiisesiesesissesiessssesssssesssssessssseseseesssenens | cesevens w0000 | 503 | L 50.310 | .. 503 630 16 11/16/2018.
537008 10 4 |LITTELFUSE ORD......ccooiiiiriiiiriiiiniiinsiissiisssessissssssssssssssssssssssssssssssenssssnns | coneiens oo 10000 | 255 | L 254,660 | .. 255 184 2 .. | 11/16/2018.
538034 10 9 |LIVE NATION ENTERTAINMENT ORD........ccooooimmiiiriiineiinniiieseiseseiseseeeeseisessesessinns. | cereeens e e 8.000 | e 441 | 73480 | .. 441 416 .| 08/14/2019.
539830 10 9 |LOCKHEED MARTIN ORD........ccococmmmiiimmiiinniinniisssiinsiissssensssssssssssssssssssssssssss | coneeees v e 11000 | 3,905 | L 354.980 | ..o 3,905 3,268 108 12/18/2018.
540424 10 8 |LOEWS ORD....ooiiiiiiiiriciiiieiiesiieseiss e | cenevens w1000 | 495 | L 45.020 | .. 495 546 3 .. | 11/01/2017.
548661 10 7 [LOWE'S COMPANIES ORD.........ouuuiiiiiiiiiiisiisissiisisssissssssssiassssesssssssssnnies | ceviies oo | 32,000 | 5,136 | 160.510 | coooveeecrciinns 5,136 3,047 72 .1 03/19/2019.
550021 10 9 |LULULEMON ATHLETICA ORD.......coooiiiriiieririieieseiseeeieseissesissssesssssessssesssessssinns. | cenevens Cl o000 | 1,392 | 348.030 | .o 1,392 693 04/22/2019.
55024U 10 9 |LUMENTUM HOLDINGS ORD.......c..coorturiiiiieiiieriinieiesssiesesssissssssessssssessesssssssssessees | nevseses oo | o000 [ 379 | L 94.800 | .. 379 339 .. [ 10/20/2020.
55087P 10 4 |LYFT CLA ORD......oiiiiiiciiieiiieceiseceisceiesesssseseesessesssisessssesssesesssseseesesesseneesenes. | coviees ..639 | ... 49.130 | .. 639 476 .| 12/15/2020.
55261F 10 4 | ME&T BANK ORD.......oiiiiimiiiiieiiieiieseiisesi i | ceneiens w2000 | e 255 |..... 127.300 | .. 255 338 9 11/16/2018.
552953 10 1 |MGM RESORTS INTERNATIONAL ORD.......cccooimiiriiinniiniiissesiesssiesssesssseesssesnns | coneeens 725 | ... 31510 |.. 725 612 4 .. | 11/16/2018.
55306N 10 4 |MKSINSTRUMENTS ORD......coooomiriimririiriinreeisreiiesesinnessssesssssssssssssssssssssssnsssnnne | conneeee | o | eevirnrnnerneni 20000 | o301 | 150.450 | .. 301 148 2 .. | 11/16/2018.
55354G 10 0 [MSCIORD.......ccoorviiriiiriirinnissnisssissnessnsissssssssssssssssssssssssnssnsssssssnnssnns | connnene | o | covevnneneeeen0000 | i 1,786 | 446.530 | ..cooovviers 1,786 613 12 .| 11/16/2018.
55825T 10 3 |MADISON SQUARE GARDEN SPORT CL A ORD 184.100 | .. 180 12/15/2020.
562750 10 9 | MANHATTAN ASSOCIATES ORD 244 .. | 08/14/2019.
56418H 10 0 | MANPOWERGROUP ORD 238 7 .| 11/16/2018.
565849 10 6 |MARATHON OIL ORD 276 12/15/2020.
56585A 10 2 |MARATHON PETROLEUM ORD.... 1,253 41 .. | 10/20/2020.
570600 10 8 |MARKETAXESS HOLDINGS ORD 643 5 .| 06/28/2019.
571748 10 2 |MARSH & MCLENNAN ORD.... 1,676 37 09/18/2018.
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD.........oovrverrireriiieneiieneiiens 1,364 5 .. [ 12/116/2019.
573284 10 6 |MARTIN MARIETTA MATERIALS ORD..........ccooooimviirimireminceminenieseeisseesesnesesnenisnenes | ceneneas 378 4 .| 11/16/2018.
574599 10 6 |MASCO ORD 438 8 11/16/2018.
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574795 10 0 | MASIMO ORD.........cooovurriimmeminenicnrinsnnissnsissnssssessssssssssssssssssssssssssessssessssessssesnnns | conveens | eee | ovneenennnnnn2:000 | oo 537 | i 268.380 537 314 .. | 12/16/2019.
57636Q 10 4 |MASTERCARD CL A ORD......ccoovveriimriniiinriniisciiissiesiinsissississssissesssssssissssssssseenns. | evvneies | eoe | cvveerernnnn36.000 | o 12,850 | ..o 356.940 12,850 7,166 58 .. | 11/16/2018.
57667L 10 7 |MATCH GROUP ORD........ccccosmmiiririinniiniiiiennisseissniissssisssssssssessssssssssssssssnsnnns | oonvens | oee | connerennnns 10.000 | i 1,512 | 151190 | oo 1,512 622 .| 04/17/2020.
577081 10 2 [MATTEL ORD......costiiiririrriiieniisreiiesssissesissssissssssssssssssissssssssssssssssssssssssssnsssnnnns | eoneiens | oee | coneenennnen 16.000 | o279 | 17.450 279 220 .| 11/16/2018.
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD........cccocosmviiimmvinnniinniissneessniessnisssnesssninnnns | evveiene [ eon | eevverennenn 13.0000 | i 1,152 | 88.650 | ....coovvverriinane 1,152 693 19 11/16/2018.
579780 20 6 |MCCORMICK ORD........ccocvureeemriiireiinneiienesiesesisnesssssssssssessssssssssssssssssssesssssnsseeos | eeneeens | eee | cveeenennnen 10.000 | o956 | L 95.600 956 750 3 12 .. | 11/16/2018.
580135 10 1 [MCDONALD'S ORD.......ccocoommmiimriimiiisniiinneisnissnsissnsssnsssssssssssssssssnssssssssnssns | convins | one | connenennnnn 2000 | i 6,867 | oo 214580 | ..o 6,867 5,962 161 .| 12/18/2018.
58155Q 10 3 |MCKESSON ORD........ccoocmmriimrriieneiinniiinneiseneieseisesssssseissnsssssssssssssssnsssssssesnnssnnnes | conneene | o | cevernnenereen 90000 | i 1,565 | 173920 | coovvvcceeceens 1,565 1,115 4 15 11/16/2018.
58463 30 4 |MEDICAL PROPERTIES REIT ORD......cccovcurirvrrrrermrrnninsnneiernnsseeenssessessnssensssssnssessnnses | sevvenes | e | svevernnnnen 17,000 [ o370 | e 21.790 370 283 5 18 .. | 11/16/2018.
58933Y 10 5 |MERCK & CO ORD.......coovuriumrrinrriinreeienerissesissessssessssssissssesnssssssssssssssssssesnsnssnsnens | covenene [ eon | ceverennen 106.000 | i 8,671 | s 81.800 | ..o 8,671 8,063 69 259 .| 11/16/2018.
59156R 10 8 | METLIFE ORD......ooiirviicieriiiiinnieinnieienissiesenssissssssnsnsssessssssesessssssssesssessnsnnss | sevens | oo | seenernnnreni1.000 | coviisviriiinnenn 1,268 | i 46.950 | oo 1,268 1,222 49 03/19/2019.
592688 10 5 |METTLER TOLEDO ORD .1,139.680 | oo 1,140 599 .. | 11/16/2018.
594918 10 4 |MICROSOFT ORD......cccommririniiniiiniienissisiissiisssisssssssssisssissssssssesssssssssssssonssenss | convens | oo | corirennee319.000 | i 70,002 | 222.420 70,062 16,398 650 .| 04/17/2020.
595017 10 4 |MICROCHIP TECHNOLOGY ORD.........ccococimmmrimmmiimmmrimnnisnniessnsssnsessssssnssnnsessnnns | eonvens | ooe | connenennnns 10.000 | i 1,381 138110 | oo 1,381 756 15 11/16/2018.
595112 10 3 |MICRON TECHNOLOGY ORD........cccoommiimiiimiiniinciienierinniinsissiicsiesissssesssesssnsssnenns | oovenne | e | cervirenenn80.0000 | i 3,759 | L 75.180 | oo 3,759 1,973 .. | 11/16/2018.
59522) 10 3 |MID AMERICA APT COMMUNITI REIT ORD........cccoccoumviimniimiiiinnisnnissnisnniensniennns | ovnneee | o | eevrennnernnn8.0000 | o633 |, 126.690 633 505 20 .| 11/16/2018.
596278 10 1 |MIDDLEBY ORD.......ccoooviimrrimriiinmiiiniinneineseiseseisssesssessssssssssssssssssssssnsssnssssnssesnnnees | eonveens | oee | onnrenonnnnnn2:000 | o258 | i 128.920 258 263 04/22/2019.
60770K 10 7 |MODERNA ORD.......ccccoimmrriiriiiiriinniisnissnisssisssissssssnsssssssssnsssssssnsssssssssnss | eoeenne | eon | sevvennnnenn 12,0000 i 1,254 | 104,470 | coovvvcceens 1,254 436 .. | 12/15/2020.
608190 10 4 |MOHAWK INDUSTRIES ORD........ccoommrviririiniiinniineesieneieneisenesisnssssssesssnssnsnesnnnes | eeneeins | eee | ovnrenenennnn2:000 | o282 | 140.950 282 247 .| 11/16/2018.
60855R 10 0 |MOLINA HEALTHCARE ORD........ccccoooimmvimmiiinniinniisnnisnsisnnssnssessnssssnssssnsssnseenns | connnene | o | eovernnnnernnni 200000 | oo 425 | 212.680 425 250 11/16/2018.
60871R 20 9 |MOLSON COORS BEVERAGE COMPA CL B ORD.........ccccoovmmeremmmriemeernnerrsnnrimsneiinnne | oveeens | e | cevrenenernnn.0000 | i 362 | e 45.190 362 518 5 .. | 11/16/2018.
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD......cccvrmrirerrerniirernnineerennsiseessneressssseenssssenss | eovenins | ee | vveeerenenens84.0000 | v 3,742 | i 58470 | oo 3,742 2,834 20 75 .| 11/16/2018.
60937P 10 6 |MONGODB CL A ORD.....ccooviuieiimriiiriiieciiieseiieseisesessesessessssessssesessessssssssssssssenees | coviees 302 04/17/2020.
609839 10 5 |MONOLITHIC POWER SYSTEMS ORD........cccoevuiiiimiiniiieiieniisniissiisiiesiesesssisssies | coviies 734 2 2 .. | 07/16/2020.
61174X 10 9 |MONSTER BEVERAGE ORD...........ccooiiiiiirerirreiinenieseeissesiesesssssssssssssssssssssssnssssssssns | coviees 1,004 .| 11/16/2018.
615369 10 5 |MOODYS ORD.....cooiiiiiiiiiiiiiiiiiieiiesisisneissis e essssssesssens | oniiens 1,178 18 11/16/2018.
617446 44 8 |MORGAN STANLEY ORD.......cccoovimmmiiimmriinnniinniissnissnsissnisssssssssssssssssssssssssnnsns | oonvens | oee | coneenennnnn08.000 | oo 4,660 | Lo 68.530 | ..o 4,660 2,185 72 .. | 10/20/2020.
61945C 10 3 | MOSAIC ORD........commrviirriirriinreiisreisneissseisseesssisssssssessssssssssssssessssssnsssnsssonns | coneeees | e | evvnnennennn17.0000 | o391 | i 23.010 391 344 3 .| 10/15/2019.
620076 30 7 |MOTOROLA SOLUTIONS ORD.........cocoommviimmiinniisniinniissniissnsisssssssnssssnssssnsssnsssns | convins | one | ovnrennnnnee 10000 | i 1,190 | s 170.060 | ..ovvvevceiiens 1,190 910 5 18 .| 11/16/2018.
626717 10 2 |MURPHY OIL ORD.....cccoooouriiimmrinmiirnreireneiieseiienesssnessesessssessssessssessssessssssisnsssnnnns | eoneiens | eee | ovneevonnenee 12000 | i85 | 12.100 85 219 4 11/16/2018.
62886E 10 8 [NCRORD.......ccoooiirriiirriinrisnniisssisssisssisnnssnsssnssssnssssssssssssssssssssssssnsssnssnnnss | eonnne [ eon | cerevrnnnennn.0000 i 188 | s 37.570 188 171 .. | 12/16/2019.
631103 10 8 |NASDAQ ORD........ccoooumriiiriiinrrisereieseisneisensisssessesesssssssssssssssssssnssssssssssnsesssnsnnns | eeneeens | eee | ovneenenenne 000 | oo 531 i 132.740 531 443 6 .| 04/17/2020.
636180 10 1 |NATL FUEL GAS ORD.....covviiirrirriernnisirenisisienssssssssssenssssesensssssssensssssssssnssessssssenses | aonenins | ee | evrsrererrnneeebi 0000 | coveivisvrininnnnnn 165 | i 41.130 165 187 2 7 12/16/2019.
636518 10 2 | NATIONAL INSTRUMENTS ORD........cccoooimriiimirinerinerisnenisnnnisseeessnsisnnsesensesnnesnnns | eenvens | eee | erenerennnn8.000 | i 264 | L 43.940 264 253 6 .. | 08/14/2019.
637071 10 1 [NOV ORD...ooviriiiriseierisisissisisssssiensssssiessssssssssssssssssssssesssssssessssssssesssssssnnsennne | sevens | oo | seenenreenens 19,000 [ o 261 | o 13.730 261 218 . | 04/17/2020.
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD........cccoosivvinniinreieneeeneersnenieneseennnenns | cenvvns | eee | ovenernennen 1000 | o286 | i 40.920 286 366 15 03/19/2019.
640268 10 8 |NEKTAR THERAPEUTICS ORD.......ccccoouiirimriciinniiiinnississiissississssssississssesssessnns | covenne | o | eneiieenennnn8.0000 | i 136 | 17.000 136 167 .| 12/16/2019.
64110D 10 4 [NETAPP ORD......cooooiiriireiircrsceisseiesnessesissesssnesssnenssnesessesssnnssssnssssnnsssnesnnnes | connnene | e | evennnnnennn12.0000 | i 795 | i 66.240 795 863 23 11/16/2018. | ..o
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64110L 10 6 |NETFLIX ORD ..9,733 ... 540.730 |. 9,733 5,395 | oo | s [ e | oeeeeneneennnn 3 101 e | e 3,701 .. | 10/20/2020.
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD.........ccccoommmrirnmririnnnes ..383 | L 95.850 | .. 383 360 .. | 11/16/2018.
64829B 10 0 [NEWRELIC ORD.......ccoomviimiiiniiinniiinniisniisnesssnsssssssssnsssnssssnssssnsssssssssssnnnsns | eovinne [ eon | corevrennenn 20000 v 131 | i) 65.400 | .. 131 134 .. | 12/16/2019.
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD.........ccocvemmrremrrernrrernnrienneisnsessnseesnnsinnnees | eenvins | eee | cveeerernneni28.000 | oo 243 | 10.550 | .. 243 277 16 .| 03/19/2019.
650111 10 7 |NEW YORK TIMES CL A ORD. 228 2 06/28/2019.
651229 10 6 |NEWELL BRANDS ORD........cccoooommmriirriierriianns 434 18 .. | 11/16/2018.
651639 10 6 |NEWMONT ORD 1,179 36 .| 10/15/2019.
65249B 10 9 [NEWS CL A ORD....coiiiiiiiiiieiiceiieseeicesie s 244 4 11/16/2018.
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD 195 4 .. [ 10/15/2019.
65339F 10 1 |NEXTERA ENERGY ORD 3,247 101 .| 11/16/2018.
654106 10 3 |NIKE CLBORD 3,738 63 11/16/2018.
65473P 10 5 |NISOURCE ORD 450 14 .. | 12/18/2018.
655663 10 2 |[NORDSON ORD..........cccoomvvvnnee 283 1 3 .| 06/28/2019.
655664 10 0 |[NORDSTROM ORD........cccoccoovrvimrnnenne 213 2 10/15/2019.
655844 10 8 |NORFOLK SOUTHERN ORD........cccccocvuemirnriins 2,237 49 .. | 11/116/2018.
665859 10 4 |NORTHERN TRUST ORD 878 6 25 .| 11/16/2018.
666807 10 2 |NORTHROP GRUMMAN ORD. 1,636 34 11/16/2018.
668771 10 8 |NORTONLIFELOCK ORD.........cccovvvimmriimriiinniiinniianenes 670 363 .. | 11/16/2018.
67020Y 10 0 |NUANCE COMMUNICATIONS ORD 190 .| 11/16/2018.
670346 10 5 |NUCOR ORD.......ccoooiriiiiiiiniiiinriinsiissssssssssssssssssssssss s 949 6 24 11/16/2018.
67059N 10 8 |NUTANIX CLA ORD......coooviiriiireiiereiieneiiecesieseieesenines 211 .. | 11/16/2018.
67066G 10 4 [NVIDIAORD......ccooiiiriirriinccisnrccessss s 4,135 15 .| 04/17/2020.
670837 10 3 |OGE ENERGY ORD 326 12/15/2020.
67103H 10 7 |O'REILLY AUTOMOTIVE ORD 1,058 .. | 11116/2018.
674599 10 5 |OCCIDENTAL PETROLEUM ORD............... 844 .| 12/15/2020.
679295 10 5 |OKTACLAORD 494 06/28/2019.
679580 10 0 | OLD DOMINION FREIGHT LINE ORD 415 2 .. | 04/22/2019.
680223 10 4 | OLD REPUBLIC INTERNATIONAL ORD.......cocomiriimriiminiiresiisiesseeseesesessesessesessenesenns 286 .. | 12/15/2020.
680665 20 5 |OLIN ORD.......iiiiiiiiiiciinciissiseii s 148 6 .| 11/16/2018.
681919 10 6 | OMNICOM GROUP ORD m 7 26 11/16/2018.
681936 10 0 |OMEGA HEALTHCARE REIT ORD 318 24 .. | 11/16/2018.
682189 10 5 |ON SEMICONDUCTOR ORD 357 .| 11/16/2018.
682680 10 3 |ONEOK ORD 522 71 11/16/2018.
68389X 10 5 |ORACLE ORD 4,350 82 .. | 11/16/2018.
688239 20 1 | OSHKOSH ORD.....oiiuuiiriiiiiiieiriiiiesi st 201 4 .| 11116/2018.
68902V 10 7 |OTIS WORLDWIDE ORD......ooviueiirieireiisieiissesissesssesesissssessessssessesesessessesessesesenes 788 10 11/26/2018.
690742 10 1 |OWENS CORNIING ORD 246 5 .. | 11116/2018.
693475 10 5 |PNC FINANCIAL SERVICES GROUP ORD........ccoccoovvemrrriarrriarnninas 2,185 83 .| 04/27/2017.
693506 10 7 |PPGINDUSTRIES ORD... 1,179 23 11/16/2018.
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69351T 10 6 |PPLORD 33.000 | .ooeverierrieennnn 931 | 28.200 931 1,018 14 55 (253) .. | 11/16/2018.
69354M 10 8 |PRAHEALTH SCIENCES ORD........ccooviiirmiieinniereniseiennssesisssenssssseenssssssesssnensns | eonnnine | oe | eevveerennnernn3:0000 | covviviiiviniinennnn 376 | e 125.440 376 291 .. | 10/15/2019.
69355F 10 2 |PPD ORD......cocosiviirriiniiisreieneisnesienesissssssesissssesssssssssssnnssssnssssnsssnssssnsssnssnnns | convens | oee | onsnenennnne 1000 | i 240 | 34.220 240 259 .. | 10/20/2020.
693656 10 0 |PVH ORD.....cooooiriicriiciiiceieseiieseiieseiiessiissssissssssssssssssssnssssssssssssssnsessnssssnsnssnnns | coneeens | one | ovenernnenn:000 | o282 | 93.890 282 393 0 .| 04/22/2019.
69370C 10 0 [PTC ORD......cooiiiiirriiiriiinisnisssissseisnessnsisssssssssssnsssnsssnssssnssssssssssssssnssnnnnes | connnene | o | eevevnnenersnn3.0000 | oo, 598 |, 119.610 598 436 11/16/2018.
693718 10 8 |PACCAR ORD......ooosiviiriiinreinreiereiseseiiseseisessisssesesesssesssesessessssssssssssssssesinsssns | oeneens | oee | coerenennnen 16.000 | i 1,380 | i 86.280 | ...oooorrireriii 1,380 972 1 57 .. | 11/16/2018.
695156 10 9 | PACKAGING CORP OF AMERICA ORD..........cccomviimmriinmriinnniisnniisneissnesssnsissnsinsnnss | evnvies | one | ovnreiennnnn 000 | o552 | 137.910 552 388 4 13 .| 11/16/2018.
695263 10 3 | PACW PACWEST BANCORP ORD..........coovurviemreiiereeieneeeeneissmesessessssesssesesssssesnssenes | eonveens | eee | orererennend0.000 | oo 127 | 25.400 127 194 7 04/22/2019.
697435 10 5 |PALOALTO NETWORKS ORD......ccccvrmriirmrrrirernnisnesnsssississsssesssssseessssssnssessssssssessens | ennnne [ ee | evvererenrneredhi 0000 | i 1,422 | 355.390 | .ovreiiriiininen 1,422 678 .. | 11/16/2018.
700517 10 5 |PARKHOTELS RESORTS ORD.........cccococmmrrimrrineriineriscnrissnsisnenesssssssenessesienssnnnes | eeneens | eee | orerenennenn0.000 | oo 154 | 17.150 154 277 9 .| 11/16/2018.
701094 10 4 |PARKER HANNIFIN ORD.......cccrirmiirirmnicrinieiernnieienieisnsssenssssessessssssessnsssssenssensens | evnnne | ee | erverereninerned.0000 | viiviiiniiniinnnnn 1,362 | 272410 | o 1,362 438 18 06/29/2011.
701877 10 2 |PARSLEY ENERGY CL A ORD.........ccoovvmrriimriinreinneisnneisssssssnssssnssssnssssnssssnsssnnnens | eeneens | oee | cvneenennnens 12,000 | oo 170 | 14.200 170 266 2 .. | 11/16/2018.
704326 10 7 |PAYCHEX ORD....iiiiiiiiiiieiieiieise et sssssessssssnne. | conenens 000 | 1,398 ] L 93180 | oo 1,398 1,033 37 .| 11116/2018.
70432V 10 2 |PAYCOM SOFTWARE ORD........ccooiiriiiiriiiriiisniiisseiisnesissssssnsssssssssnssssssssssssssnsssns | eovnnne | eon | oovevesenneenns 2.000 | .o 905 | 452.250 905 453 06/28/2019.
70450Y 10 3 |PAYPAL HOLDINGS ORD.........cccoomriiriiniiiciieniniiiniisnissienisseiensissiississssssensiennis | eovveens | one | eevveenneeen49.0000 | i 11,476 | L 234.200 11,476 4,168 .. [ 12/18/2018.
70614W 10 0 |PELOTON INTERACTIVE ORD........ccoooviiriiimriiiniiisesinsiisesesssssssssssssssssssssssssssnnnes | coviens 607 247 .| 07/16/2020.
70975L 10 7 |PENUMBRA ORD.......coooiiiiiiiieiiceiiceiiceieesesiesesssess s | ceneeens 377 12/15/2020.
712704 10 5 |PEOPLES UNITED FINANCIAL ORD.........covmiiimiiiiniiiniisneisssisssisssssssssssssssensiens | coneiees 319 14 .. | 06/28/2019.
713448 10 8 |PEPSICO ORD.......oooiiiiciiiriiiceiieseieeceiseseis e | cereeins 5,678 57 221 .| 03/19/2019.
714046 10 9 |PERKINELMER ORD......cooooiiiiiiiriiiiniiiiniiesiiseissssseissss s ssssssssesnnsess | coneiens 412 1 11/16/2018.
717081 10 3 |PFIZER ORD....iiiieiieicieceeseeceesesi e | cenesins 7,303 ..| 09/08/2016.
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD........cccstuririiieireriiisirsiersssssiesssssssessesssssssenes | connnens 5,794 79 297 . | 12/15/2020.
718546 10 4 |PHILLIPS 86 ORD...........ccoorieimreeiceiiiesiesesiesesiesessesesesssessssesssssssssssssssssss e | ceseeens . 1,836 68 11/16/2018.
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD.......ccociviiniirnrinirnrnriereriseiennsnsessssenssnnsenenss | vevens | oo | vernerennnnen 3000 [ i 193 | i 64.400 193 172 2 .. | 06/28/2019.
723484 10 1 |PINNACLE WEST ORD.......ccooouimriireinnerieremissniissesisnnsessesssssssssssssssnsssssnsessnssnnnsens | ooneens | oee | oveeenennnnn.0000 | o400 | i 79.950 400 460 16 .| 08/14/2019.
72352L 10 6 |PINTEREST CL A ORD.....ccocosmivirrriririreiisnneineiissnsissssissnsissssissssssssssssssssnssnnnnes. | eeneiens | oee | cvneenennneni21.000 | i 1,384 | L 65.900 | ...ooovcnriniiis 1,384 516 07/16/2020.
723787 10 7 |PIONEER NATURAL RESOURCE ORD..........ccccooommiiimmrinneiineiisnnisnsssnsissnssssnnsnnns | eonvees | ooe | ornrenennnnn8.0000 | o911 L 113.890 911 1,252 4 17 .. | 11/16/2018.
72703H 10 1 |PLANET FITNESS CL A ORD....ccoeovuirrirrirnrriereieneisnseiinseissnsssssesssssssnsssssssssnnnnes | coneeeee | o | cevenennnernen3.0000 | o233 | e 77.630 233 220 .. | 12/16/2019.
731068 10 2 |POLARIS INDUSTRIES ORD........ccooiomvvirriirriirniineiisneisnnssnsiesnsssssnsssssssnssnnns | ovnvies | onn | ovnnnnnnnnnn2:000 | i 191 | 95.280 191 181 5 .| 10/15/2019.
73278L 10 5 [POOL ORD.......covierieireiireiieneeisseiissesissesisssnisssssesesesssssssssssssssssessssssssssesssssnnns | eenveens | oee | onnrenonennn 1000 | o373 | 372.500 373 195 2 08/14/2019.
733174 70 0 |POPULAR ORD......ccooviiriiirniiinniisnnisnnisssisnsissssssssnsssssssssssssssssnsssssssssssssnnsnns | oonvns | onn | onnnenennnne 0000 | o225 | 56.320 225 209 2 5 .. | 08/14/2019.
737446 10 4 |POST HOLDINGS ORD......cocooirieirriiniiiereiieneeisnessenesisnessssessssesessesssssssssesssssnnns | eenevens | eee | oveeenennnnn 3000 | o303 | 101.010 303 288 .| 11/16/2018.
741447 10 8 | T ROWE PRICE GROUP ORD.......ccccocoriirmrnrinrrnnirinminsnsnsnsiensssssessssssssssssssenssssssssesens | eovnnne [ ee | evvervnnerenn 110000 | viiiiiiiiirnnnnn 1,685 | e 151.390 ..1,665 1,055 40 11/16/2018.
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD........coocosivriiririineriinereenerisnerisnsnisnesesnenisnnnninne | eoivene [ eon | eevverennenn 13.000 | i 645 | L 49.610 645 627 29 .. | 11/16/2018.
742718 10 9 |PROCTER & GAMBLE ORD........cccovimrirerrirnriernninserensssssssssensssssseenssssssssessssssssssssessnne | evnnne [ ee | wreeennns 101,000 | iviiiiiiinnnnn 14,053 | 139.140 14,053 8,388 315 .| 12/18/2018.
743315 10 3 |PROGRESSIVE ORD 1,526 61 11/16/2018.
74340W 10 3 |PROLOGIS REIT.. 2,331 79 .| 08/14/2019.
743424 10 3 |PROOFPOINT ORD......coviiiriimiiirierisreeisesiseseseesessssessesesssssessssessssessssssssssesssnesens | coveeeas 248 04/22/2019. | ..o
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743606 10 5 |PROSPERITY BANCSHARES ORD 269 . 9 .. | 12/15/2020.
744320 10 2 |PRUDENTIAL FINANCIAL ORD 1,740 84 I I (298) .. | 11/16/2018.
744573 10 6 | PUBLIC SERVICE ENTERPRISE GROUP ORD.. 1,249 45 I (17) .. | 11/16/2018.
74460D 10 9 |PUBLIC STORAGE REIT ORD 1,480 56 [ [P 126 .| 11/16/2018.
745867 10 1 |PULTEGROUP ORD.......cccoccommrirmmriiarriieneiiieniiinns 379 2 6 . 52 06/28/2019.
74624M 10 2 |PURE STORAGE CL A ORD . 168 . 61 .. | 06/28/2019.
74736K 10 1 |QORVO ORD.......cooirviriiiriirisnnissessnissssisssssssssssssssssssssssssssssssssssssnnsns | eoenne | eon | oenvvnnneernn.000 o831 [ 166.270 | .. 831 332 I I 250 .| 11/16/2018.
747525 10 3 |QUALCOMM ORD........coovrviirriirriireeinsesienesissesisssssssessssssessssssssssssnsssssssssessensseons | eoneens | eee | cvererenennn48.000 | oo 7,312 | 152.340 | oovvveciecens 7,312 2,702 123 | s 3,077 12/18/2018.
74762E 10 2 |QUANTA SERVICES ORD........covvirimiriinireiernnieiensssisssensssisnssssssssnssssessssssssesssessnns | eovennns | one | sververnnnnnnn8.0000 | oviiviiviiniininennnd32 | i, 72.020 | .. 432 229 0 1 | s 188 .. | 06/28/2019.
74834L 10 0 |QUEST DIAGNOSTICS ORD.........coovvvirrrirrrinerisnenissesisennesensisssessssnssssssssssenssessesnns | eonvens | eee | oveeerennnn8.0000 | o715 119.170 | .. 715 575 13 . 74 .| 11/16/2018.
74838) 10 1 |QUIDEL ORD.......covviiiririniiiinrieisnisiernsiesensssisssssssenssssssesssssesessssssssssssesssssssssensens | nesvenns | e | evnerinnneen 1000 [ i 180 | i 179.650 | .. 180 243 P [ (63) 07/16/2020.
74915M 10 0 |QURATE RETAIL SRS A ORD.......cocoiiivrimrriirererneisnneiseniisnesissensssessssnsessnsinsessnnns | eenenins | eoe | cverenennnes 19.000 | o208 | i 10.970 | .. 208 199 . 9 .. | 12/15/2020.
749685 10 3 |RPM ORD.....occoiriiiiriiiniiernsiserississessssisssssensssssssessssssssesssssssssessessssssssessnnses | eonenins | oee | eerererernnnend0.0000 | coveiviniireiinnenn. 545 | L 90.780 | .. 545 386 9 . 84 .| 11/16/2018.
751212 10 1 |RALPHLAUREN CL A ORD......ccoooimmirimmniiinnisneiisnnisneissnessnsssnnssssssssssssnssssness | oonvees | ooe | onnnenennnnn2:000 | o207 | 103.740 | .. 207 236 3 I (27) 12/16/2019.
754730 10 9 |RAYMOND JAMES ORD......cooviirimiirirnrierneineiersnieeenississesisensssssiensssssssesssssnssesnens. | eovenine | oee | eeveeererennend8.0000 | coiivisiniinnen 574 | i 95.670 | .. 574 473 9 . 37 .. | 11/16/2018.
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD.........cccooommmriimirimnniineisneiesnniesnsiesnnsesssnssssnsennns | eovivnne [ eon | eevverennenn50.000 | oo 4,076 | 71510 | oo 4,076 3,763 81 I I 313 .| 11/26/2018.
75606N 10 9 | REALPAGE ORD......ccooooiiiiiiirieiiriiiineiieseeieneiissssissssisssssssssssssssssssnsssssssssnesssssesnnsenns | onenene | o | ceverenenerse3.0000 | o262 | e 87.240 | .. 262 179 08/14/2019.
756109 10 4 |REALTY INCOME REIT ORD.........cccovviimmmiimnriiinniinneissnessnsisssisnssssnssssnssssssssnssens | oonviens | one | coneenennnn 18.0000 | ciiiiciiiiciiienn.808 | L 62.170 | .. 808 829 3 36 .. | 11/16/2018.
75615P 10 3 |REATA PHARMACEUTICALS CL A ORD........ccooovemrrrimrrreinnrinnerisneeesnneisneneseesienesenens | coerene [ eon | cerevrenneen 1.000 | i 124 | 123.620 | .. 124 153 .| 07/16/2020.
758849 10 3 |REGENCY CENTERS REIT ORD.......cocoommviiimriiinniinneiisniissnessnsissnsssssissnssnsnssnsnnses | ennvins | one | ovnneinnnne 1000 | o319 | 45.630 | .. 319 445 4 13 . 11/16/2018.
75886F 10 7 |REGENERON PHARMACEUTICALS ORD.........ccoooommrvinrrieniienieenesseneesenessenessnenins | convvns | eee | overennnnne 0000 | 1,932 | Lo 483.110 | oo 1,932 1,340 I I 431 .| 10/15/2019.
7591EP 10 0 |REGIONS FINANCIAL ORD......cc.cotririivrirnrierniniierssiseeenssssssesssssenssssssesssssssessssensns | vevvens | oo | seerernnnnend2.000 | eoviviviniiennnnn.838 | i 16.120 | .. 838 843 8 32 IO I (54) .| 11/16/2018.
759351 60 4 |REINSURANCE GROUP OF AMER ORD.........ccocoovimeimmerinnerinnenisnenessnsienenessesiennnsnns | cenvens | eee | oveeennnnnn 3000 | oo 348 | 115.900 | .. 348 446 8 I I (141) 11/16/2018.
759916 10 9 |REPLIGEN ORD......coovurrirrinrinnriisnrisnninseissssssssessssinssssssssssssssssssssnnsssnnnsenns | oonveens | oee | onneennnnnnn2:000 | o383 | 191.630 | .. 383 265 I [P 118 .. | 07/16/2020.
760759 10 0 |REPUBLIC SERVICES ORD.......ccccoovviimirriirnriinneisnnrissneisnesessssssssnssssnsesnessesssssssnssnns | eoneeens | oee | cveeerennnens 10.000 | o963 | L 96.300 | .. 963 757 4 16 . 67 .| 11/16/2018.
761152 10 7 |RESMED ORD......cooosrviirriirriinnnriinseiinneisssessessissssesssssssssessnsssssnsssnnsssnnsssnssssnnnenes | vonveens | oee | overerennnnn8.0000 | e 1,275 | L 212560 | oo 1,275 625 9 I I 346 11/16/2018.
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD.........ccccoommmvimmriimriinnisneiesnessnesssnssssnssesnnssnnns | eoeinne [ eon | eorevernnnenn0.997 |21 | 21.260 21 22 . 9 .. | 01/23/2017.
76680R 20 6 |RINGCENTRAL CLA ORD......cooovimirrimrriiirrinreineneinneisneissssinssessensssessssssssnessinnns | conneeee | e | eevernnenernen3.0000 | v 1,137 | 378.970 345 I IS 631 .. | 06/28/2019.
770323 10 3 |ROBERT HALF ORD.......cccocooumviiimiiiiniiinniisniisnissnissnsisssssssssssssssssssssssssssnssnnsees. | onnvns | one | onnnnnennnnn.0000 | i 312 | L 62.480 315 7 .| 11/16/2018.
773903 10 9 |ROCKWELL AUTOMAT ORD........cosrvierriimriinmeiieneiisseissseisesessssesssssessssesnssesnnseonns | eonveens | eee | onneerennend.000 | i 1,254 | L 250.810 858 21 . s 11/16/2018.
77543R 10 2 |ROKU CLAORD........coovrviiriiiniiinriiinneissississnsssnssssssssssssssssssssssssssssssnssnns | conneeee | o | sovernnenennnn3.0000 | i 1,660 | 332.020 577 | s 953 ..| 07/16/2020.
776696 10 6 |ROPER TECHNOLOGIES ORD.........coooimiimmriereeieniieneiieneisenessssnesssssessssnesessnsssnnesnns | ceneens | eee | eovnrenennnne 000 | i 1,724 L 431.090 1,191 8 [ [P 307 .| 11/16/2018.
778296 10 3 |ROSS STORES ORD..........cotviiriririiiininniieiinnisesesississisessssssssssssissssessessssssennies | coevens | oo | cverirenneen 170000 [ i 2,088 | oeee 122.810 1,556 5 o | e 109 03/19/2019.
780287 10 8 |ROYAL GOLD ORD.......ccooomiiriririireriincriiseiieneiisnesiesnnessssissesssssnesnesssnnssssesssssnns | eonvens | eoe | ovnrenennnnn 3000 | o319 i 106.360 | .. 228 3 I (48) .. | 11/16/2018.
78409V 10 4 |S&P GLOBAL ORD crrrrreeene [ [ [ e 110000 [ 3,616 | . R 1,995 29 | e 612 . [ 11/16/2018.
78410G 10 4 |SBA COMMUNICATIONS CL A REIT ORD.. 860 9 [ [P 206 11/16/2018.
784117 10 3 | SEIINVESTMENTS ORD............ 357 2 4 I (48) ..| 10/15/2019.
78440X 10 1 |SL GREENRLTY REIT ORD 285 6 11 I (97) .| 11/16/2018.
78442P 10 6 |SLMORD... 190 3 . 73 12/16/2019.
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78467J 10 0 |SS AND C TECHNOLOGIES HOLDINGS ORD.........ccoovvemmreiameeianeenrerienessnesenennnnes | weverene | o | eevrernneren9.0000 | o855 | i 72.750 | .. 655 427 5 [ [P 102 .. | 11/16/2018.
78486Q 10 1 |SVBFINANCIAL GROUP ORD.......cocovviirviiiireinriceenieinninsienssienessssissssssssssssensessnes | vevvenes | e | vvvrernnneenn2i000 [ iviiscrsiniinnnnn 776 | i 387.830 |.. 776 480 | e 274 .. | 11116/2018.
78667 10 8 | SAGE THERAPEUTICS ORD......ccociimviiirriiiiniiinnisneissesisnessnnsisnsssssssssssssessnnsnsnsnes. | onnnene | o | eoverennnensnni 20000 | o 173 86.510 | .. 173 141 . 32 .. | 10/20/2020.
79466L 30 2 | SALESFORCE.COM ORD........ccovrviurrirriiriiesrisseinneisssissnsisssssssssssssssnensinsseens | eoneeens | oee | cvererenennnd9.999 | 8,011 | L 222530 | oo 8,011 5,109 | s 2,060 .| 10/20/2020.
803607 10 0 | SAREPTA THERAPEUTICS ORD.......cccoooomimiiimiiirriisniissniiseneissneissnesssnssssnesssnssnnne | eonvees | eee | ovnrenennnnn 3000 | oo 511 L 170.490 | .. 511 357 o | e 124 11/16/2018.
806407 10 2 |HENRY SCHEIN ORD........ccoocvuirriireirnrieiieneineneiiseneissnsissssssesssssssessssssssnssssssssnnsens. | eeneens | eee | overevnnnnee 12000 | o468 | L 66.860 | .. 468 472 . 1 .. | 11/16/2018.
806857 10 8 | SCHLUMBERGER ORD..........c.cccovviimmiinriiinniinniisnnisnnissnsissnssssssssssssssnsessssssnnsens | onnvins | one | coneenennnnn09.000 | i 1,506 | Lo 21.830 | oo 1,506 2,221 5 50 I I (769) .| 12/15/2020.
808513 10 5 | CHARLES SCHWAB ORD........coooomrviieriieriiinneineneiieneineneiseneiseneesssssssssssssessssssnnnes | eeneens | eee | oveeerennnen01.000 | i 3,235 | L 53.040 | oo 3,235 2,879 37 I I 329 12/16/2019.
81181C 10 4 [SEAGEN ORD......cccovimririririiieinnisinsiesssisensnsssiessssesssessssssssssensssssesessssssssesssessns | sevenes | e | vevererneneenn.000 [ iiviisviriiinnennnn 876 | 175.140 | .. 876 287 | e 304 .. | 11/16/2018.
81211K 10 0 |SEALED AIR ORD.......ccoooiiriieiieieiieresienesissesessesissesessesessesssssessssssssssssssssnsnssnnne | coenene | eon | eerevrennnenne 1.000 | o321 | s 45.790 | .. 321 257 4 . 42 .| 11/16/2018.
816851 10 9 [ SEMPRA ENERGY ORD.....cccviiiirriiirineiiseisie st sssssssninn oo | 12,000 | 1,529 | 127410 | v 1,529 1,379 13 49 I I (289) 11/16/2018.
817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD.........ccovvvirmmirrneirrerirsenisnsesseserssneens | coreeens oo 8000 | 393 | L 49.100 | .. 393 359 6 . 25 .. | 11/16/2018.
81762P 10 2 | SERVICENOW ORD.....ocoiiuiiiriiiieiiiieiesieiesisiessssssesssssessessssssssssssssnsssesssssessenes | esssens oo | 8000 [ 4,403 1..550.430 | 4,403 1,369 | s 2,145 .| 11/16/2018.
824348 10 6 | SHERWIN WILLIAMS ORD.......ccoiriiiriiiriiiniiisseiiesesssesssssssssssssesssssssssssesnssenns | coneeeas o e 3.000 | 2,206 734910 | 2,205 1,272 16 I I 454 11/16/2018.
82669G 10 4 | SIGNATURE BANK ORD........ccotuiriiiiimiierieriiiserisisssesssesssssiessssisssesssessssessessssssenens | nevseses . 271 235 4 . (3) .. | 11116/2018.
828806 10 9 |SIMON PROP GRP REIT ORD. s | s | 16,000 | 1,364 | ..85.280 | 1,364 1,236 21 16 I I 129 .| 12/15/2020.
829688 10 3 | SIRIUS XM HOLDINGS ORD.......cooveumivimmiiiiriiieneiseneiseseisessssesessesessesesssesessesessesees | coveeee 382 377 3 I (47) 11/16/2018.
830566 10 5 | SKECHERS USA CLA ORD.....ccoooiiriiiiriiiriininsiissessssssssssssssssssssssenssenns | coneiees . 216 214 . 1 .. | 12/15/2020.
83088M 10 2 | SKYWORKS SOLUTIONS ORD........cirieimiriimriiineiieseiiseiiesessssessesssssesessessssssseinene | coveeens w8000 | 1,223 10152880 | 1,223 584 15 I I 256 .| 11/16/2018.
83088V 10 2 | SLACK TECHNOLOGIES CL A ORD......cocooiimiiiriiiriisneisneisssiissssssssssssssssssesnnnens | covens 644 475 I I 169 07/16/2020.
831865 20 9 |A O SMITH ORD.....ooiiiiiieiiieieceieceieceeseies s | ceneeens 329 313 6 . 43 .. | 03/19/2019.
83200N 10 3 | SMARTSHEET CL A ORD....ccotviiiiiieiiiciinsiie i sssssessesssssssnsssaens | vevseses 277 182 . 97 .| 08/14/2019.
832696 40 5 |JM SMUCKER ORD.......coomiriiiiiirieiiresiseseiisesisesesissesissessesessesessessssesesssesessesesenns | cesevens 578 565 18 . 57 11/16/2018.
833034 10 1 | SNAP ON ORD....iiiiriviririeeriesiiesss s | ceseeens 342 317 9 . 3 .. | 03/19/2019.
83417M 10 4 | SOLAREDGE TECHNOLOGIES ORD.........cooiriiirieiceiiceiieseeiesesisneseesesseseseesesienes | ceveeens Cl.. 638 329 I I 309 .| 07/16/2020.
835495 10 2 | SONOCO PRODUCTS ORD.......ccoviimiimiimiiiisiiisiiiesiesisseissiississssssssssssssiessssssssnes | coniien 237 230 7 11/16/2018.
842587 10 7 | SOUTHERN ORD.........ccoooviimiiimiiiriiiisseiissesisssesssssssssssssssssssssssssssssssssssssssssss | coneeens 2,204 119 .. | 11/16/2018.
844741 10 8 | SOUTHWEST AIRLINES ORD.......covouiviriiirrieiseiiesseissesissssissesiessssssssssssssssssinens | ceseeens . . . 1,262 9 .. | 11/16/2018.
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD.......cooviriiimiiiiniiiiniisniisseisssissssssssssnsienns | coneiees cor s | s | 37.570 0 .| 10/15/2019.
84860W 30 0 |SPIRIT REALTY CAPITAL REIT ORD.......ocovrvierriinreieeneeieneeinnniiesesisnssiessessennnnneens. | ceinene | eoe | eererreneeens000 | i 161 | s 40.170 192 3 10 10/15/2019.
848637 10 4 |SPLUNK ORD.....ccoooiiriiirriirriinneisnsisnsisnnisnssssssisnssssssssssssssssssssnssssnsssnssssnnnes | consins | onn | onnnennnnnn0.0000 | i 1,019 169.890 603 .. | 11/16/2018.
852234 10 3 |SQUARE CLA ORD.......coooviiriiinriinreinneissseissneissssessnssssssessnssssssnssssnsssssssenssnnnnns | eoneeens | oee | connerennnnn 16.000 | i 3,482 | e 217.640 1,097 .| 10/15/2019.
854502 10 1 |STANLEY BLACK AND DECKER ORD cvereee | oo | e 720000 | 1,250 | 178.560 911 19 11/16/2018.
855244 10 9 | STARBUCKS ORD......ccooiriiiririreeiererisseiienesiesesisnesissesessssssnesssnsssssssssnssssseinnnes. | ooneens | eoe | conrerernnnnd2.000 | i 5,563 | i 106.980 3,545 87 .. | 11/16/2018.
85571B 10 5 | STARWOOD PROPERTY REIT.....c.ccccvvimiiririirneirerneinsinninessnnisennnsesenssssssessssssssnnsns | eovnnns | eoe | sveveennnnenn 13.000 | v 281 | i, 19.300 317 6 25 .| 10/15/2019.
857477 10 3 | STATE STREET ORD......ccociirveirrrncerieneeienerissesisensissnsssnsssssssssssssssssssssssssssnsssnsens | coneens | oee | cvneenennnen 11000 | i 1,237 | 72.780 1,218 9 35 11/16/2018.
858119 10 0 |STEEL DYNAMICS ORD......coovvirrriiririnrrrisnnrissniisensisensissssissssssnnsssssnsssnsssesssessnnsenes. | eeneiens | oee | cvneerennnens 10.000 | o369 | i 36.870 397 3 10 .| 11116/2018.
858912 10 8 |STERICYCLE ORD........ccoovvimirriirriiineeisneessneissnesssnessnessnessnssesnssssnesesnsssssnsssnnnen | eoneens | one | ornnenennnne 000 | i 277 | 69.330 257 12/16/2019. | ..oovvveee
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85917A 10 0 |STERLING BAN ORD........cocooiirriieriiinneieriissneissniissnesssessssnsssssesssnssssnesssnnsnsnssnnnes | eovinene [ eon | cerevrennenn.000 v 162 | 17.980 | .. 162 192 3 (28) .. | 06/28/2019.
862121 10 0 | STORE CAPITAL ORD......ccovrimiiirnriiiernrieinsineisnsiennssesesssssessesssessssssssesssssessessans | vevens | oo | svvenrnnnens 10,000 | o 340 | i 33.980 | .. 340 360 4 14 .. | 08/14/2019.
863667 10 1 |STRYKER ORD.......ccoooiiimiiirriiiniiinnissnissseissnesssessssssssnssssssssnsssssssssnessnssnsnnnes | oonvens | ooe | connenennnnn 18.000 | i 3,186 | oo 245.040 | oo 3,186 2,238 8 30 .. | 11/16/2018.
866674 10 4 | SUN COMMUNITIES REIT ORD........cocovemmirirrrrinrrrinnnrinsniissnsinsnsissnssinsssssensinssesnnnes. | eenveins | oee | onerennnnnn3:000 | o456 | 151.950 | .. 456 308 2 9 .| 11/16/2018.
871607 10 7 | SYNOPSYS ORD.......cocoirriiirriiinriiineiieneisnsissesissssssssssssssssssssssssssnsssssnssssnsssnesnns | eonvens | ooe | onneenennnnn0.0000 | i 1,555 | L 259.240 | oo 1,555 541 11/16/2018.
87161C 50 1 | SYNOVUS FINANCIAL ORD........ocosrvvirriireriinneieneeisnenessesissessssessssssessesessssessnsesonns | oveeens | o | covevennnerne 120000 | o227 | e 32.370 |.. 227 249 2 9 .. | 04/22/2019.
87165B 10 3 | SYNCHRONY FINANCIAL ORD........cccoooimmmiimmmiiinniinniisnnisnnisnniesnnsssssssssssssssssnnnss | eoinne [ eon | sevvrennen39.000 | o 1,215 | 34710 | oo 1,215 907 31 .| 11/16/2018.
87166B 10 2 | SYNEOS HEALTH CL A ORD........covvvuerviiereiiereeienenisneeisnesssnessssssssssssssenssnssessnssinns | covenene [ eon | eererrennennn3.000 | v 204 | o 68.130 | .. 204 179 10/20/2020.
871829 10 7 |SYSCO ORD...c.ovirirriiirirriersnreierssissssesssisssssssssssssssssesssssssssssssssnssessesssssessssssssesss | eonenins | oee | svererenrnenn22.0000 | ovvvrrininrinnnnn 1,634 | i T74.260 | oo 1,634 1,461 40 .. | 11/16/2018.
872307 10 3 | TCF FINANCIAL ORD........coocvurriirieirerisneeisnesissnsesnssiesessssessssesssensssenessessssssssnnns | convnens | eee | overevonnenee 12000 | coviviriiisniiiennn 259 | 37.000 | .. 259 257 10 .| 08/14/2019.
872540 10 9 |TUXORD 1,232 13 03/18/2013.
872590 10 4 |TMOBILE US ORD......ccccooommrriirrrrarrirancnes 1,717 ..| 07/16/2020.
874054 10 9 |TAKE TWO INTERACTIVE SOFTWARE ORD . . 570 .| 11/16/2018.
875372 20 3 | TANDEM DIABETES CARE ORD.........ccoocimmriimniinniiinnisnnissnissnissssesnnsessnssnnssnnns | eoneens | oee | ovsnenennnnn2:000 | oo 191 | 95.680 | .. 191 198 07/16/2020.
876030 10 7 | TAPESTRY ORD......cooriimrrrirriinreiinneiinsesisnssissnssnsesssssssssnssssssssssssssnssssnssinnsssnnness. | oenveens | oee | coneerennnen 18.000 | o 404 | 31.080 | .. 404 430 4 .. | 03/19/2019.
87612E 10 6 | TARGET ORD......ccooooiiiriiiimiiiiriiisniissnissseisseisnesssnssssnssssnssssnssssnsssnsssnssssnssnsnens | eoeenne | eon | evvvennnnenn20.000 | oo 3,631 | 176.530 | oovvvecrinens 3,531 1,301 54 .| 12/18/2018.
87612G 10 1 | TARGA RESOURCES ORD........ccocoommriiimrriineeisneiiennnissenissenisssnsssssisssssssssssssesnnnees | coveeene | o | evonernnenen 100000 | i 264 | e 26.380 | .. 264 170 12 11/16/2018.
87918A 10 5 |TELADOC HEALTH ORD.......ccocoooiimiiiirriiiniiinniiisnissnissnsissnsssssssnsnessssssssnssssnsnnnnes. | eoenne | eon | cenvvrnneeeni0000 | o800 | 199.960 | .. 800 798 ..| 07/16/2020.
879360 10 5 |TELEDYNE TECH ORD.......ccooiiiriiinireiiireieneiseneiiieneiisnesiesesssenssssesessssnsssssessssesnenenes | eonvvens | eee | ovseenonennn 1000 | o392 | 391.980 | .. 392 251 .| 04/22/2019.
879369 10 6 | TELEFLEX ORD.......ccoovviiimiiiirriisneiisrnissniisnsssnsisnssssnsssssssssnssssssssssssssnssssnsnnnss. | onnvns | onn | onnnennnnnnn2:0000 | o823 | 411.570 | .. 823 524 3 11/16/2018.
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD.......occovrvemmmvermmeereneireneerenessenesnenesssenesnnnens. | eerevens | eee | orererennene 000 | i 74| 18.570 74 103 3 .| 10/15/2019.
88023U 10 1 | TEMPUR SEALY INTERNATIONAL ORD......c.coervrmmrernrirererneirenenssessnnnsenssnnsnsesssnsnes | vevens | eon | vernerennnnen 2000 [ o 243 | i 27.000 | .. 243 245 . | 12/15/2020.
88025U 10 9 | 10X GENOMICS CL A ORD........ocosmerimirrircrirniisneeieneeissesisnesesnssesssssssssssnsssssssnnens | coneeene | o | cevevenenerseni 20000 | o283 | 141.600 | .. 283 178 07/16/2020.
880770 10 2 |TERADYNE ORD ..959 | ... 119.900 | .. 959 291 3 .. | 11/16/2018.
88087E 10 0 |TERMINIX GLOBAL HOLDINGS ORD ..306 | ...... 51.020 |.. 306 288 .| 10/20/2020.
88160R 10 1 | TESLA ORD.....coorrvirrrrirriieniisseiseseiieseissssssssssssssssssssssssssssssssssssssssssssssssssnnens | covenees | o | evvneennersi31.0000 | oo 21,876 |..... 705.670 21,876 2,007 10/20/2020.
882508 10 4 | TEXAS INSTRUMENTS ORD 6,401 |..... 164.130 | coovvvcens 6,401 4,009 145 ..| 09/12/2018.
883203 10 1 | TEXTRON ORD.....cocouoiiviririnnirinneiinssrinensissssiesssssssessssnssnssssnssessssssssssssnssssnssssonnns | eeneens | oee | coneerennnen 110000 | o532 | 48.330 623 0 1 .. | 11/16/2018.
88339) 10 5 |TRADEDESK CLA ORD......cccooomimiiiimiiiiriinninnissnessseissnsssnsissssssssssssnsssnssssnnnses | connnene | o | evvevnneiennnn 10000 | o801 | 801.000 228 .| 06/28/2019.
883556 10 2 | THERMO FISHER SCIENTIFIC ORD.........ccooviuirvinreiernneiernnnieneinnneseenessssesneneinnsenns | eenevens | eee | cvererenennn 16.000 | i 7,452 | 465.780 2,759 4 14 08/18/2017.
885160 10 1 |THORINDUSTRIES ORD.......ccocoommmiinriinniinniiinniinnisnsisssnsissssssnsssssnsssnnsssnssnns | convins | one | ovnnnnnnnnnn2:000 | i 186 | L 92.990 191 1 .. | 12/15/2020.
88579Y 10 1 |BMORD.....oiiiiciiiieieiereisereeseieneesssesessesssesssssssssssssssssssssnesssnsssnsssnnse | covennne | eon | eevverennens 17.0000 i 2,971 | 174.790 3,553 100 .| 11/16/2018.
886547 10 8 |TIFFANY ORD......ceiviriirvirniiieiinieierssiesesinssssssssssssssssensssssssesssssssssssssesssnssessessnsssnsss | ennnne [ ee | svvererenrnerns.0000 | cvvriviiisiinninennnnnn057 | e 131.450 398 15 12/18/2018.
889478 10 3 | TOLL BROTHERS ORD........ccoosiiiiiriiiiniicniiieniiieseiissesiesesisnsssensssnessssesssesssnnsens | eonvens | oee | ernnenennnn8.0000 | i 261 | 43.470 296 .. | 10/20/2020.
891092 10 8 |TORO ORD.....ceviriieriiieiiririrnnssisissssessssssssenssssssssesssssssssssesssssssssessssssssssssssssesssnenses | aonenies | oee | eersrrerrnnenebi0000 | coveiiviisviririinnennn 379 | s 94.840 247 1 4 . [ 11/16/2018.
892356 10 6 | TRACTOR SUPPLY ORD ceveeee | oo [ ererereen0.0000 | e 703 | 140.580 457 8 03/19/2019.
892672 10 6 | TRADEWEB MARKETS CL A ORD.........covvvvimmriiririnnniisnniisennisnnsissssssssseisssesssnnssnnnens. | eenviens | oee | overernnnne000 | o250 | i 62.450 263 .. | 12/15/2020.
893641 10 0 | TRANSDIGM GROUP ORD.........ccoovvmirriirmriirerinnneinsnresnnsessnsessnsessnsessensnnsssnssnnnns | eonvens | eoe | ovnrenennnnnn2:000 | i 1,238 | L 618.850 696 65 .| 11/16/2018.
89400 10 7 | TRANSUNION ORD.......ccooumrriimmriimeiireiiinneiinseesssessssessesessnssssssessssessnssssnssssnnsss | coneeens | e | eevnneenersen8.0000 | oo T94 | e 99.220 500 2 11/16/2018.
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89417E 10 9 |TRAVELERS COMPANIES ORD ..1,684 ... 140.370 | . ..1,684 1,545 40 . 41 .. | 11/16/2018.
89469A 10 4 |TREEHOUSE FOODS ORD oo | 2,000 | i 85 | . 100 IO I (12) .. | 12/16/2019.
89531P 10 5 | TREX ORD......ooiiiiiriiiiniiiriisssiisseisseissss s sesssesessssesnnnes. | covins X ..335 | ... . . 265 ..| 07/16/2020.
896239 10 0 | TRIMBLE ORD.......coooviiriiiiiiiriieeiiesiieseises s | cereiens W1 T34 . . 391 .| 11/16/2018.
89832Q 10 9 | TRUIST FINANCIAL ORD.......ccooooriiiriiiiiiiseiisesisssiissssisssssssssssssssssssssssssssssnes | s 000 | ... 3,088 | 1930 | s 3,209 115 11/16/2018.
90138F 10 2 | TWILIO CLA ORD.....coovvvirriririeriiieciiies i 465 .. | 12/16/2019.
90184L 10 2 | TWITTER ORD......coorviiriiiriicrisssienessssssssssis s | coneiens . . . 1,078 .| 11/16/2018.
902252 10 5 | TYLER TECHNOLOGIES ORD..........coooueririmriiimreiiseeeiseesissssesesesssessssessssssssesesessesees | ceseeens 000 | e 437 | . 189 11/16/2018.
902494 10 3 | TYSON FOODS CL A ORD......coomiiiiiiririmiiiiiieiisseiesssssissisessssssessssssssisessesssessssnies | covviens .13, ..838 | ... . . 783 22 .. | 11116/2018.
902653 10 4 |UDRREIT ORD.....cooiiiiiiiiieiiceiieceiiseseiiecesiesese e | ceneeens 493 17 .| 11/16/2018.
902681 10 5 |UGI ORD.....oouiiiiiiiiiiiiie sttt | oniian 3 10/15/2019.
902973 30 4 |USBANCORP ORD.......cooouriiiriiimiiieceiieeieesessssessensssessssessssessssesssssssssssssssnssss | coveeens 3,398 29 79 .. | 12/15/2020.
903537 10 0 |UBER TECHNOLOGIES ORD......cocvviiririiieireriiisiresiessssssiessesssesssssssssssessesssssessessnne | cennnens 1,695 .1 07/16/2020.
903848 30 3 |ULTABEAUTY ORD......coiiiiriiiriiieiiseiisssiisssisssisssssssssssssssssssnssssssssssssssnssenns | covens 424 04/17/2020.
904214 10 3 |UMPQUA HOLDINGS ORD.........ccoociiiiiiiiiiiiiiiiiesieseississiisissssississsssssssisssssssienes | coniien 167 .. [ 12/15/2020.
904311 10 7 |UNDER ARMOUR CL A ORD.........ccooomiiriimiiiriiiniisniiessiesssesssssssssssssessssesssesnens | coneeens 228 .| 06/28/2019.
904311 20 6 |UNDER ARMOUR CL € ORD......ccoooiiiiriiieriiiereiieseiseseiisesessessisesesssssesssessssssssosssoons | ceseeens . 153 08/14/2019.
907818 10 8 |UNION PACIFIC ORD........cooviimiiiniiinieinsiississinssisssssssesssssssssssssssssssnssssanns | coneiens o | erereenn29.000 | 6,038 | L 208.220 | ..oocoovvierrienand 6,038 4,391 13 .. | 11/16/2018.
910047 10 9 |UNITED AIRLINES HOLDINGS ORD.........ccooveuriiiriiiiriiieseiieseiesssesiesesissesieseseeseniens | cereeens . ...606 | ...... 43.250 | .. 606 766 .| 10/20/2020.
911312 10 6 |UNITED PARCEL SERVICE CL B ORD.......ccccooiimiiiirriiiniiisnrisseisseisneisssssnssennienns | coneiens OV I 30.000 | ..o 5,052 |..... 168.400 | ..coovvvirriiens 5,052 3,303 121 11/16/2018.
911363 10 9 |UNITED RENTAL ORD....ccoooouiiiiriiiriiiereiieseiiesessesessessssesessssessessssessssssssssesesssness | ceneeens ceo | e 3.000 | 896 | L 231.910 |.. 696 345 .. | 11/16/2018.
912008 10 9 |US FOODS ORD.....coiiiiiiiiciiiiiriiniissiie s | coniiens 333 320 .| 11116/2018.
91307C 10 2 |UNITED THERAPEUTICS ORD.......ccoooumiriiimiiineiieceiieseisesesseseisesessesssssessssesesssneses | veeees 304 294 12/15/2020.
91324P 10 2 [UNITEDHEALTH GRP ORD.......cimiiiiriiirniiiieriesieisesissssssssessssssssessssssssesssssssssssens. | esssens 14,027 10,076 191 .. | 04/17/2020.
91347P 10 5 |UNIVERSAL DISPLAY ORD.......ccooriuimeiiieiisesieseeisesiesesssssesssessssssssessssssessssssssenns. | coveee . 460 317 1 .| 03/19/2019.
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD.......cocooriirriniiiirerisisiesirersnsseeesississeesiens | covenens . 413 399 1 11/16/2018.
918204 10 8 | VF ORD.....cooiiiiiiiiireiscisisesssiss s | ceneiens .15, A0 | s 1,281 1,042 29 .. | 12/18/2018.
91879Q 10 9 |VAIL RESORTS ORD.......cosriiumriiimriiimeiimiesisesssessesssssssssessssssssssssssssssssesssesssins | veeees . 279 269 4 .. | 11/16/2018.
91913Y 10 0 |VALERO ENERGY ORD.......ccococimmmiiimmmiiiinniinnisnniissnissnsissnsisnsssssnssssssssssnssssnsssnnnes | eoeenne [ eon | sevvennnnenn20.0000 i 1,131 | 10056570 | o 1,131 1,679 78 .| 11/16/2018.
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD . 700 520 04/22/2019.
922475 10 8 |VEEVA SYSTEMS ORD.....ccocoiiiriiiiriiinniiisnnisnnissnessnsisssssssnsssssssssssssssssssnssssssssns | consins | one | onnnenennnnn.0000 | i 1,361 1.272.250 | oo 1,361 462 .. | 11/16/2018.
92276F 10 0 |VENTAS REIT ORD.......ccoovvirerriiiniiiireiiereiienns 785 982 7 40 .| 11/16/2018.
92339v 30 8 |VEREIT ORD 340 347 1 11/16/2018.
92343E 10 2 |VERISIGN ORD 866 623 .. | 11/16/2018.
92343V 10 4 |VERIZON COMMUNICATIONS ORD 10,105 10,360 425 .| 10/15/2019.
92345Y 10 6 |VERISKANALYTICS ORD.... ..1,246 502 6 08/02/2017.
92532F 10 0 | VERTEX PHARMACEUTICALS ORD . ..2,600 1,879 . | 12/15/2020.
92556H 20 6 |VIACOMCBS CL B ORD........coooiiiiiciiiciiiceieseseseesessessesesissesssssessenses e | s 298 408 6 8 04/22/2019. | ..o
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92556V 10 6 |VIATRIS ORD.......ccoiviciereiireseneieseesesesssessesssssnesssssssssnessnsesssnssssssssssnnsnssssnnnes | eoenene [ eon | eeeverenneni89.000 | i 918 | 18.740 | .. 918 773 I I 146 .. | 08/14/2019.
925652 10 9 |VICIPPTYS ORD . 434 | 25.500 | .. 434 362 6 21 .. | 11/16/2018.
92826C 83 9 |VISACLAORD.......ccoovmimriiiriiiiriereeneins .70. L1531 ... 218.730 15,311 9,741 85 .. | 12/18/2018.
92840M 10 2 | VISTRA ORD.....cooooorriirrinrrieneieniinsseisessisssissssisssssnssssssssssssssssssssssssnsssssnsnsonns | oeneeens | ooe | coererennens 19.0000 | o 374 | 19.660 | .. 374 450 10 .| 11/16/2018.
928563 40 2 |VMWARE CLA ORD......ccooooiiriiiriiiniinnissnissnisssesssissssesssnssssnsssssssssnssssnssnsnenss | oonvens | oee | onnrenennnnn3:0000 | oo 421 | 140.260 | .. 421 471 11/16/2018.
928881 10 1 |VONTIER ORD.......cosiiiiiriireiireiieceiiereeisesesseseisesessssessssessssessesssssssssssssnssesnnsssns | eeneens | eee | oreeerennnned.000 | oo 167 | 33420 |.. 167 155 .. | 11/16/2018.
929089 10 0 |VOYAFINANCIAL ORD........ccooovvmmiinniiinniisnnisnnisnniesnssssssissssssssssssnsssssssssnsssnnses | convins | one | orennnennnn0.0000 | i 383 | L 58.810 | .. 353 319 4 .| 10/15/2019.
929160 10 9 | VULCAN MATERIALS ORD.........ccoovemmriimimiimnneiseneinnneisnneissseissnsissensssssssnssssnsssennnnens | eenveens | eee | onneenennnn8.0000 | o890 | 148.310 | .. 890 639 8 11/16/2018.
92936U 10 9 |W P CAREY REIT ORD.....cocouuriireriiirernnieinnisiernssenessssisssssssesssnsssssesssnssessesssnsssssesssens | sevnens | oo | sovveerennnneen000 [ o282 | s 70.580 | .. 282 361 4 17 .. [ 10/15/2019.
92939U 10 6 |WEC ENERGY GROUP ORD......ccooomiviiririinieisrerisnniisensissesissssisssssssssssssessssnnsnsnenes | oveeens | e | cveveennenen 1420000 | i 1,288 | i 92.030 | oo 1,288 993 35 .| 11/16/2018.
929740 10 8 |WABTEC ORD.....ovuiiiiiiiciieicierieiesisieissssiesssssessesssssesessssssssessesssssesessssssessesnens | eonenins | oee | eerererernnnend0.0000 | coveivinereninnennn 439 | s 73.200 | .. 439 458 3 11/16/2018.
931142 10 3 |WALMART ORD......ccoovuiiriirrinreisnneiecesenesssssessssnessssssssenssssnssssnssssssssssnesssnssnsnenes | eonvens | oee | coneerensnn:9.000 | ciiiiiiiiniennnn8,506 | 144150 | oo 8,505 6,237 32 17 .| 04/17/2020.
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD........ccoimiirirrnrnriernnineerennsisesniserisnssseessssssesennens | eovenine | ee | sveeerenenenn24.0000 | o957 | i 39.880 | .. 957 1,303 44 . | 04/22/2019.
94106L 10 9 |WASTE MANAGEMENT ORD........cocooiriimmriiiiniiiiniisneisnneisnnesssnesssnssssnssssnsssnssssnnnes. | oonvees | ooe | coneerensnnni0.000 | i 2,359 | 117.930 | oo 2,359 1,853 44 11/16/2018.
941848 10 3 |WATERS ORD 599 .. | 11116/2018.
94419L 10 1 |WAYFAIR CLAORD 474 . | 10/20/2020.
947890 10 9 |WEBSTER FINANCIAL ORD 185 6 08/14/2019.
949746 10 1 |WELLS FARGO ORD 4,418 95 .. | 10/20/2020.
95040Q 10 4 |WELLTOWER ORD 1,196 46 .| 11/16/2018.
95058W 10 0 |WENDYS ORD........cccoovirmmmriimriiimriiinniiineiinns 199 3 12/16/2019.
955306 10 5 |WEST PHARM SVC ORD......ccoooiriiiriiiriiieceiiceiiesesiesesissssessessessssesessessssessssseens 330 2 .. | 11/16/2018.
957638 10 9 |WESTERN ALLIANCE OROD...... 240 . | 12/15/2020.
958102 10 5 |WESTERN DIGITAL ORD 653 14 11/16/2018.
959802 10 9 |WESTERN UNION ORD 397 19 .. | 11/16/2018.
96145D 10 5 |WESTROCK ORD . 554 13 . . .. | 11/16/2018.
96208T 10 4 |WEX ORD...ccooiiiiriiniiiciiciisrisnicssissicsiesisssssssisssisssessssssnsssssssssesssnsssssssssenssens | connens | oo | covennnnnenn3:000 o 811 | 203.530 | .. 611 589 I (18) (L) ) I 08/14/2019.
962166 10 4 |WEYERHAEUSER REIT.......cccooiiiiriiiiriiinniinrisscisnessnessseissnssssnssssnssssnessnsssnnns | eonviens | one | conrenensnnn39.000 | oo 1174 L 33.530 | oo 1,174 947 18 .. | 11/16/2018.
963320 10 6 |WHIRLPOOL ORD.........cosrvvirriiririinieiiseniissenissesissssessesssnssssnssssnsssssssssnssssnssssnneses | eonveins | oee | onneenennnnnn2:000 | o361 i 180.490 | .. 361 234 10 .. | 11/16/2018.
969457 10 0 |WILLIAMS ORD......cocoouirriirriinriisnnisnnisseisnsissssssnesssnsssssnssssnssssssssssssssssnsssnns | oonvens | one | connenennnend0.0000 | i 1,143 | 20.050 | oo 1,143 1,183 91 .| 11/16/2018.
969904 10 1 | WILLIAMS SONOMA ORD.........coooriviriiireiireieneeiisnesissesesssessssessessessesessssesnesessnnns | conviens | eee | ovnrenennnnn3:000 | o308 | 101.840 212 6 12/16/2019.
97650W 10 8 |WINTRUST FINANCIAL ORD........occovmviiimriiimiiisniiisnsiisnsisnsssneisnsssnsssssssssnssnnnses | eoienne | eon | cenevinnneen 20000 | 122 | ) 61.090 124 .. | 12/15/2020.
980745 10 3 |WOODWARD ORD.........coovvirriimeiimeiienesinnesienesissessssessssesssssssssssssssssssssssssnnnnes | conevens | eee | onneenennnnnn2:000 | oo 243 i 121.530 247 1 .| 12/16/2019.
98138H 10 1 [WORKDAY CL A ORD.....ovvririereinrieierssisiressnsnssssssessssssseesssssssssssssensssssssenssssssssenss | sesvenes | v | voveverneneenns 1.000 [ viiviiiviininennnn 1,677 | i 239.610 1,033 10/20/2020.
98212B 10 3 |WPXENERGY ORD.......cocoviiririmmiriirerisnenisnenisnneessesessesessesissssessssessssssssssesssesnnnes | covenene | eon | eevverennens 18.000 | v 147 | 8.150 258 .. | 11/16/2018.
98310W 10 8 | WYNDHAM DESTINATIONS ORD........ocvvrnrrriernriernrieinnrnnisnnnsesenssnssesssssesssnnnssens | evnnns | eoe | vvrvnrrennnndh 0000 | oviviiviiiinninennn 179 | i 44.860 176 . | 12/15/2020.
98311A 10 5 |WYNDHAM HOTELS RESORTS ORD.........ccoovvirriinrienreeinneeinnerssnenssnesssnesnenesnnnens. | eovirene [ eon | cererrenneenid000 | o238 | s 59.440 228 12/15/2020.
983134 10 7 |WYNN RESORTS ORD.....cccovviniiiirieririiniississiienississsississisessssssessssssssssesssenssnns | convens | oo | coverinneenndh 0000 [ 481 | 112.830 431 4 .| 11116/2018.
983793 10 0 |XPOLOGISTICS ORD........ccoovvviimriiinriiinriiseriineeisnneesnesesnssisnssssssnsessnsssnsssssssnnnns | eonvens | eoe | onneerennnnn.0000 | o596 | L 119.200 384 11/16/2018. | ..o
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98389B 10 0 |XCEL ENERGY ORD ....1,600 1,226 10 41 .. | 11/16/2018.
983919 10 1 | XILINX ORD....cvoierrriicirneiererieieniniees 1,087 18 .. | 11/16/2018.
98419M 10 0 |XYLEM ORD 567 8 .. | 11/16/2018.
98421M 10 6 |XEROX HOLDINGS ORD 271 3 10 .| 11/16/2018.
988498 10 1 | YUM BRANDS ORD 1,067 23 11/16/2018.
98850P 10 9 |YUM CHINA ORD 593 4 .. | 12/18/2018.
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD.......ccccoomviinrriiinriiinriisnnissnsissneissnsissssissnsisnssns | convins | one | ovnrennnnnn2:000 | o 769 | L 384.330 769 361 .| 11/16/2018.
98936 10 1 | ZENDESK ORD.......coooomrviirieiirienreiseniisnseisessissesssessisssssssssssssnsssssssssssnssnesssnssennnnns | conenene | or | covereneneneen0000 | o572 | 143.120 572 220 11/16/2018.
98954M 10 1 | ZILLOW GROUP CL A ORD......corirvririirerinrinirnnisrsnssiesssssseessssssssssnsssnssssesssssssssnnenss | eonnnee | oe | eevnrerennnennn200000 | covviiviiiviniinennnnnn 272 | e 135.940 272 85 .. | 12/16/2019.
98954M 20 0 |ZILLOW GROUP CL € ORD.........coorvieerreereiieneeienesieneninsesienessssesssssessesessssesssnssnnnes | eenevens | eoe | oveeerennned.000 | o649 | 129.800 649 232 .| 06/28/2019.
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD 1,054 2 9 11/16/2018.
989701 10 7 |ZIONS BANCORPORATION ORD 374 1 .. | 04/22/2019.
98978V 10 3 |ZOETIS CL A ORD 1,753 15 .| 11/16/2018.
98980G 10 2 |ZSCALER ORD 206 04/17/2020.
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS CL A ORD 1,748 .. | 07/16/2020.
98986T 10 8 |ZYNGACLAORD 235 .| 08/14/2019.
G01767 10 5 |ALKERMES ORD........ccooouriiireriireiieceiiecesieceiienenes 242 11/16/2018.
G0176J 10 9 |ALLEGION ORD 336 5 .. | 12/18/2018.
G0250X 10 7 |AMCOR ORD 732 16 .| 07/16/2020.
G02602 10 3 |AMDOCS ORD.........ccocooomrvimriinriinniinniinenes 395 2 8 11/16/2018.
G0403H 10 8 |AONCLAORD 1,711 12 .| 04/17/2020.
GO0450A 10 5 |ARCH CAPITAL GROUP ORD . 509 .| 11/16/2018.
G06242 10 4 |ATLASSIAN CL A ORD.....coovvimiiireeiceiieceeieseeiesesiesesee s 520 10/20/2020.
G0684D 10 7 |ATHENE HOLDING CL A ORD. 312 .. | 11/16/2018.
G0692U 10 9 |AXIS CAPITAL HOLDINGS ORD.......cccoocrurvrirnnee 209 2 .| 12/15/2020.
G0750C 10 8 |AXALTA COATING SYSTEMS ORD 226 07/28/2016.
G1151C 10 1 |ACCENTURE CL A ORD 4,125 82 .. | 11/16/2018.
G16962 10 5 |BUNGE ORD 351 12 .. | 11/16/2018.
G1890L 10 7 |CAPRIHOLDINGS LTD 172 .| 08/14/2019.
G29183 10 3 |EATON ORD.. 1,485 58 11/16/2018.
G3223R 10 8 |EVEREST RE GROUP ORD 391 9 .. | 04/17/2020.
G3922B 10 7 |GENPACT ORD 369 .| 12/15/2020.
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD.. 192 06/28/2019.
G47567 10 5 |IHS MARKIT ORD......cccooovimvriiririicirieneninas 944 12 .. | 11/16/2018.
G491BT 10 8 |INVESCO ORD 402 16 . [ 11/16/2018.
G50871 10 5 |JAZZ PHARMACEUTICALS ORD 286 11/16/2018.
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD.........oovvverrrierrreirrerines 1,037 8 32 .. | 11/116/2018.
G5494) 10 3 |LINDE ORD 2,862 89 .| 01/14/2015.
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD. 398 2 6 11/16/2018.
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

(XXAFE

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1" 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign RiYel
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. Acquired | tive Symbol
G5960L 10 3 |MEDTRONIC ORD.........cooriiiueiimreeimmeiissesiscesissesissessssessssessssssssssssssssssssssssssssnsens | veeees C ..54.000 | .. ....6,326 |..... 117.140 4,377 31 121 [ [P 199 .. | 10/27/2017.
G6095L 10 9 |APTIV ORD s | e C L1563 130.290 890 3 | s 424 .. | 11/16/2018.
GB518L 10 8 |NIELSEN HOLDINGS ORD..........coovuiriiimiiiriiisiissisissisisssssssssssnsssssssssssssssssssnsssas | s coo | v 16.000 | i 334 | 20.870 412 4 . 9 .. | 11/16/2018.
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD.........ccoovurriririrniieneisneisssissssessssinns | veeees v | 18,000 | i 381 | 25.430 606 [ [P (296) .| 12/15/2020.
GB674U 10 8 |NOVOCURE ORD........coooriiimiiiiiiiseiissiisssissssssssssssssssssssssssssssssssssssssssssesnnss | covens Cl o500 | o865 | 173.040 594 I I 271 10/20/2020.
G7496G 10 3 |RENAISSANCERE ORD.........coooiriiiriiireiiieiieseeisesesisesissssessssssesesssssssssssssess s | coviese Cl oerennn2.000 | o332 | 165.820 37 3 I (60) .. | 08/14/2019.
G7S00T 10 4 |PENTAIR ORD......ccooouriiiimiiiiniiiniinsiisessssssssssssssssssssssssssssssssssssssssssssssssssnoss | soseins Clorennnn8.000 | 478 | 53.090 341 7 . 65 .| 10/15/2019.
G806ON 10 2 | SENSATA TECHNOLOGIES HOLDING ORD.........ccovveurriiriiieriiieneieeseieeseseeseseeneeens | covieee Cl oo 7.000 | 369 | 52.740 330 . (8) 11/16/2018.
GBAT3T 10 0 [STERIS ORD....cciviiiiiriireriiieiierisisssssisssssss s sss s esssssssessssssssssssens | nesseses Cl 3000 [ o569 | oo 189.540 355 5 | s 1M1 .. | 11/16/2018.
G85158 10 6 | STONECO CL A ORD.....ccosriiimeiirieeiieiiceeisesesisesissessessssssessssessssssssessssesssses s | eeens Cloirennn8.000 | i 871 | 83.920 477 I I 195 .| 10/20/2020.
G8994E 10 3 | TRANE TECHNOLOGIES ORD......ccvvuiiriiiiieiiierinisererisissesssisssssiesssssssssessssssssenss. | covnnens C | e 11000 [ 1,596 | 145.080 891 23 O I 705 11/16/2018.
G96629 10 3 |WILLIS TOWERS WATSON ORD........oooriiimeiimeeiiemiemesiesessesessesessesessesessesesssnenes | oveeens Cloiiinnn8.000 | e 1,264 | 210.680 953 4 16 . 52 .. | 11/16/2018.
G97822 10 3 |PERRIGO ORD.......cooiiririiiiirriisiieiesissisisessssssses st essesssens | nesseses Cloirereernen8.000 [ v 268 | L 44.720 380 5 I I (42) .| 11/16/2018.
H1467J 10 4 |CHUBB ORD.........cccoooiiiiiiiriiiiiiniinsiississessssssssssssssss s | coneeens Cl 21000 | 3,232 | 153.920 2,784 16 64 I (37) 11/16/2018.
H2906T 10 9 | GARMIN ORD.....oiiiviimiiiieiiieiiceiiseis s | coviies Cl o500 | o598 | 119.660 327 12 I IR 1M1 .. | 11/16/2018.
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD.........ccoviiiiiiiiiniiiiriiiniiissesissesisssssssessssssesnssesnssennes | coneeeas Cl o500 | i 1,573 | 314.660 855 I I 705 .| 07/16/2020.
N14508 10 4 |ELASTIC ORD.......cooiiiiiiiriiiieeissiieesieeseise s | coviees Cl oirennnn2.000 | o292 | 146.130 177 I I 115 07/16/2020.
N53745 10 0 |LYONDELLBASELL INDUSTRIES CLA ORD......cccocosmviiimmiinniiinniiinnisssiissniesnsiinnnss | o | 12,000 | 1,100 | 91.660 1,034 50 I (34) .. | 06/28/2019.
N72482 12 3 |QIAGEN ORD . ST PO Cl o000 | o529 | 52.850 414 I I 191 .. | 12/16/2019.
V7780T 10 3 |ROYAL CARIBBEAN GROUP ORD........cccooimiimimiieiniiesnisssnssssssssssssssssssssssssssssssiess | ceoneee oo L2000 | 523 | L 74.690 | .. 770 11 [ (412) (G 11/16/2018. | ..ocovvvcvcnenaas
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.............cc.cccoceeee. . 1,504,113 XXX 1,504,113 986,500 1,130 21,359 0 | o 177,256 | ............ 7,232 | oo 170,023 | .o 0 XXX XXX
Common Stocks - Mutual Funds
04314H 85 7 | ARTISAN:INTL VAL INST ... sesseessssessseenens | oeeens IO 20,578.601 | ...covorrnan 820,263 | ...... 39.860 820,263 720,878 .8,071 | 58,443 | ..o | s 58,443 | ..o 11119/2015. | oo
464287 65 5 |ISHARES:RUSS 2000 ETF......coiiiiriiiiiiiniiisiinsssiserssissssensssisssensssssssssssenssssssensssssssenes | cesnnens R I 527.000 | oo 103,324 |..... 196.060 103,324 80,078 .1,077 o ....16,016 ....16,016 11/16/2018. | oo
9499999. Total - Common Stocks - MUUAI FUNDS. ... eosnessssess s snesesnessns | anneeons 923,587 XXX 923,587 800,955 0 .9,148 0].. ..74,459 | ... L0 ....74,459 XXX XXX
9799999. Total - COMMON SHOCK. ... . 2,427,700 XXX 2,427,700 1,787,455 1,130 30,508 0 [ oo 251,714 | oo 7,232 | oo 244,482 | oo 0 XXX XXX
9899999. Total Common and Preferred Stock........... . 2,427,700 XXX 2,427,700 1,787,455 1,130 30,508 () [ 251,714 | ........... 7,232 | oo 244482 | ......ccoovv. 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C . D 0 1E 0 TF 0 16 s
2C .
3C 0
4C . .0
5C . .0
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
91282C AW 1 |UNITED STATES TREASURY ...ttt | ................ | 12/10/2020........ |HSBC SECURITIES.....ccoiiiiiiiinisiiisnsisnseisnininas 1,051,433
0599999. Total - Bonds - U.S. Government. 1,051,433

Bonds - U.S. States, Territories and P

68609T A6 5 | OREGON ST. | CITIGROUP GLOBAL MARKETS INC.......cooiiiiiiiriniitisnissrsisssessrssssssesenssnessessnssssssnsssssensenss | snssmsnsssssenssnssssenssssssssnssenssnsssssensnnes | ervenssnerenenssnssensssrssnssneersensse 0,000 | ovvinisnnsninnsssnonssnsnenenn 30,000 | i
1799999. Total - Bonds - U.S. States, Territories & Possession: 0
Bonds - U.S. Political Subdivisions of States
910678 89 3 | UNITED INDPT SCH DIST TEX | NATL FINANCIAL SERVICES CORP (NFS).....cocovuiiiirirsiiniisenissssssesasssssisssssssssssssssssns | svnersisssossssssessssssnssssssssssssesssssenssnns | consessssssnssessnssssessasssosnsenssn 0,000 | tiisvissiionsiissinsnsessnnnneni0,000 e,
2499999. Total - Bonds - U.S. Palitical Subdivisions of States 0
Bonds - U.S. Special R e and Special A
220245 L8 5 |CORPUS CHRISTI TEX UTIL SYS REV 08/12/2020........ | Various 100,000 86
3140X8  KJ 5 [FNFM4796 - RMBS.........ooiiiieiiiciieircieiseieeesie e 11/20/2020........ | SUNTRUST CAPITAL MARKETS, INC 324,246 | ..o 234
386117 DK 0 | GRAND PARKWAY TRANSN CORP TEX SYS TOLL R 02/12/2020........ MERRILL LYNCH PIERCE FENNER & SMITH INC........cooiiiiiiiieriiieiinirieiiessiessenin | criessisesesisssse s sssesssssssssessses | oessossssnesssessssesssssensssessnenes 100,000 | oo 100,000 |.......
576000 XQ 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED........ccocovvmririrerniierinnies 02/04/2020........ | Jefferies........covernrrerrnrniene
59447T XX 6 |MICHIGAN FIN AUTH REV 08/14/2020........ |BARCLAYS CAPITAL INC
660043 DS 6 |NORTH HUDSON SEW AUTH N J GROSS REV LEAS 02/05/2020........ Stifel Nicolaus & Co,
67760H NH 0 |OHIO ST TPK COMMN TPK REV. 02/06/2020........ | CITIGROUP GLOBAL MARKETS INC........cooorirririireririeererisisisessssssssssessessssesenssssssenses
76913C  BF 5 |RIVERSIDE CNTY CALIF PENSION OBLIG.........cocoveriirieriireeiseieresinsiesississesesssessssenssesissens | vevseesssesenen 04/23/2020........ | RAYMOND JAMES & ASSOCIATES
786089  JR 4 | SACRAMENTO CALIF WTR REV......cccovvviiriririniines 04/24/2020........ GOLDMAN
79765R  5A 3 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL. ... 08/06/2020........ | Jefferies........couvernrirnrnienne
837227 7N 1 |SOUTH CENT CONN REGL WTR AUTH WTR SYSRE.........ccovvvvrrirrirnn 02/06/2020........ [ JANNEY MONTGOMERY SCOTT INC
914437 UT 3 |UNIVERSITY MASS BLDG AUTH REV. 02/11/2020........ VIIOUS. .t entes | fheneen ettt | ene st 104,217
3199999. Total - Bonds - U.S. Special REVENUE aNT SPECIAl ASSESSIMIENES. ... ru.tuuittrierertstisersserssrssteserssteerscessrssteses | fesesssesseesemssee s eee e L8808 E8 L8 8oL 8 £EE£E1EEE 8L E 8 £EE £ 8L 8 4EE 8L E 4L 8L E 8L f e E£EE4EEEE b 48 eE L E L f 8 E S E L E 4L E b E e s E L E s eE e E e EeeE£e | fedseEEeeE bbb seE bbbttt 1,139,831
Bonds - Industrial and Miscell:
44107H  AF 9 |HOSPITAL FOR SPECIAL SURGERY 08/05/2020........ GOLDMAN
69352P  AQ 6 |PPL CAPITAL FUNDING INC 06/22/2020........ | Citigroup (SSB)
708696 BZ 1 | PENNSYLVANIA ELECTRIC CO 07/20/2020........ | DEUTSCHE BANK SECURITIES, INC
3899999. Total - BONAS - INAUSHIIAI @NA IMISCEIANEOUS.............c.cviiiiieiiiieciei ettt ettt ettt asetetessetetes etsesesesssesesessesesesaesesesssesesessesesesessesesessesesesessesesesesetetasseses et e sebetesseses et e sese st s eses et e sebe bt seseb et e setetetses et et esebet et esebsssesebassetetetssnese  obsesessssesesessssesasansesesessesesesnsesesssseseses | otetessssesessssesessssesesasnsesesnss 164,630 | ........... 150,000
8399997. Total - Bonds - Part 3........ccovniriinisiieiinis 2,455,893 2,399,246
8399998. Total - BONAS = SUMMANY HEM fIOM PA B......cc.iuiiuiisiiteiisttiteesis st ess st ess stk r s eh 8 b8 e0 e41ee 1 o088 8880888184048 108 E 8480108 E 8oL E 1848010 L8 4E 810 E 08484810 E 4L 481 H4 848 4E £ E L8 4LE 8L E 4L E 8L L8888 L8401 E oL 810 E R b 4L e e eE et feEeEteeb e et b e bbbttt en et en et s | tbsentenb e sttt 280,973 274,301
8399999, TOAl = BOMMAS. ... ettt EE o0 E SR8 f o0 E e E 88 feEEeEE o0 £E8eEEoEE R LA R L E LR eEE LR R SRR E oL E R R SRR LR LR R E LR LR EE LR E LR EE LR R EE LR E LR eE e feEeeeE e R 2,736,866 | ..o 2,673,547
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
00287Y 10 9 [ABBVIE ORD.....ccosviiriiiiciieieieseirenesisriesiennes 05/08/2020........ VHOUS. ... | bttt 11.258 945 XXX |
00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC.......cooviiriririiiiirnrierseissier i seensnes 5.000 242 XXX [
004225 10 8 |ACADIA PHARMACEUTICALS ORD 07/16/2020........ [ ITG INC 6.000 329 XXX [
00434H 10 8 | ACCELERON PHARMA ORD.......covviiimirmririrerieiresisriseesessssssesenssseeesesenenes 07/16/2020........ [ ITG INC 3.000 293 XXX [
00650F 10 9 |ADAPTIVE BIOTECHNOLOGIES ORD 10/20/2020........ | ITG INC 4.000 196 XXX |
007903 10 7 |ADVANCED MICRO DEVICES ORD 07/16/2020.. ITG INC. 7.000 384 XXX
018802 10 8 | ALLIANT ENERGY ORD.....ccriviuiiirieriiriiieieisiiesiesssesssesissssessesssesssessssssssssssssssssssesssesesne | sevesssesssinns 10/20/2020........ | ITG INC....ouiieeiiriirciiiie ettt enistninns | eebstsses st 11.000 607 XXX
02156B 10 3 [ALTERYX CL A ORD.....ciiiriiiiiriieiriisierissiseie st nssninss | soessssinensenes 04/17/2020........ [ ITG INC 3.000 364 XXX [
023135 10 6 |AMAZON COM ORD 04/17/2020.. ITG INC. 1.000 .2,343 XXX
023436 10 8 | AMEDISYS ORD.....coiiiriiiiereririieiesieiesesssi st ssseniens | ceseniesseensens 07/16/2020........ [ ITG INC . 2.000 421 XXX [
02376R 10 2 | AMERICAN AIRLINES GROUP ORD 04/17/2020........ [ ITG INC....ooriieiriieieiesees bbbt snies | cbsebsass st 16.000 187 XXX [
025932 10 4 |AMERICAN FINANCIAL GROUP ORD. 12/15/2020.. CITIGROUP GLOBAL MARKETS INC, 4.000 352 XXX
03064D 10 8 | AMERICOLD REALTY ORD.......ccoviumieririniiciminiererinsiesissseessseenes 10/20/2020........ | ITG INC ..ottt | eesesb bbb 11.000 407 XXX [
03272L 10 8 | ANAPLAN ORD......coeoomrriieriirriineiernniniinas 07/16/2020........ [ ITG INC 7.000 310 XXX |
03748R 74 7 |APARTMENT INVST MGT CL A REIT ORD 12/01/2020.. ITG INC. 6.461 358 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
03750L 10 9 | APARTMENT INCOME REIT ORD......couriuuiiiiiririiiiiireiisieeesi st 12/15/2020........ CORPORATE ACTION......couiuiitirriiitisesisisissie bbbt 6.000 226 XXX [
03768E 10 5 |APOLLO GLOBAL MANAGEMENT CL A ORD......ccovimiiiiiiiiinnisisissieississiessssssisssssssssssens | onvissiesnnns 07/16/2020.. 9.000 460 XXX |
049560 10 5 |ATMOS ENERGY ORD 04/17/2020.. 6.000 654 XXX

05338G 10 6 | AVALARA ORD....c.ovviririrriiierinniieeienisesssiesssieneenes 07/16/2020.. 4.000 497 XXX
05352A 10 0 [AVANTOR ORD.....ovuiiririiiiireiirisisesisersssissi st sssenssenesssensnens. | soessssinessenes 07/16/2020........ [ ITG INC....oriieiieierieiscierie et enires | cosebieniess ettt enie 17.000 320 XXX [
05464C 10 1 | AXON ENTERPRISE ORD 07/16/2020.. . 4.000 365 XXX

05605H 10 0 | BWX TECHNOLOGIES ORD.......ccoevoiviereriereiineirereriseeesieeeseeseniennaes 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 5.000 312 XXX [
08862E 10 9 | BEYOND MEAT ORD........couiiiiriiiirieieiieissisessssseses s sss st nies 04/17/2020.. 3.000 228 XXX |
090043 10 0 |BILL COM HOLDINGS ORD 10/20/2020.. 3.000 345 XXX

090572 20 7 |BIO RAD LABORATORIES CL A ORD 04/17/2020.. 1.000 428 XXX [
09215C 10 5 | BLACK KNIGHT ORD.......ouiiiiieiiieiiiicieiisiseises s ssnssensnns | sevsesssessnins 10/20/2020.. 7.000 667 XXX |
097023 10 5 |BOEING ORD.......cooriiriiiiririeieieieiseiesesiseesesisies 10/20/2020........ 2.000 335 XXX [
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD 04/1712020........ | ITG INC....ooierrieiiierieritisi et 6.000 458 XXX |
109194 10 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD.........cccovvurerenrineirerinnnnes 04/17/2020.. 2.000 242 XXX [
115236 10 1 |BROWN & BROWN ORD 04/17/2020........ bbbttt | et 12.000 457 XX |
116794 10 8 |BRUKER ORD.......cooumriiririeicrinnireneseiesieseeienerenes 12/15/2020........ CITIGROUP GLOBAL MARKETS INC.......covvitirriirtirnriereeissiesissiseesiessssssese s sesessnes 6.000 330 XXX [
14448C 10 4 |CARRIER GLOBAL ORD 04/03/2020........ | WELLS FARGO ADVISORS LLC (CHARLOTTE, NC)......cvvvuriireinrinrererisisinsiesnssssennnes | corernmsessesssssessesssssssssssessns 32.000 516 XX |
15135B 10 1 | CENTENE ORD......covieiiiereireeericieeiereesenienissisnenes 01/23/2020........ 6.760 230 XXX [
15912K 10 0 | CHANGE HEALTHCARE ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC......couiiiiiriiiieirerisisisesieressssiessesssseessssssesessssnnss | seesssessssssssssessassessesssssenss 13.000 239 XX |
163092 10 9 |CHEGG ORD 07/16/2020.. 7.000 499 XXX [
166764 10 0 |CHEVRON ORD 10/20/2020........ | ITG INC...oi bbb | eesesbtb s 19.620 | oo 1,779 XXX [
172967 42 4 | CITIGROUP ORD 10/20/2020........ | ITG INC...oirier st ennnes | eesessste st eees 13.000 571 XXX
184496 10 7 |CLEAN HARBORS ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 3.000 220 XXX [
18915M 10 7 | CLOUDFLARE CL A ORD.......cooevvrireinirierieerneisnirnes 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 3.000 244 XXX [
191216 10 O | COCA-COLA ORD......oourirriritireiisitisesieie st essssieniens | soesissinessenes 04/17/2020........ [ ITG INC....oriiieirieiscier ettt enies | chrebiesie sttt 11.000 526 XXX [
194014 10 6 | COLFAX ORD.....cooviruireririiiirisisssisiessssisessssssessnsenes 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 5.000 185 XX |
20602D 10 1 |CONCENTRIX ORD 12/01/2020........ | ITG INC....cocvvrvrrriren. 2.000 141 XXX [
20825C 10 4 | CONOCOPHILLIPS ORD.......covvriirririiirerisisisssiessssseesssssssesessssnnes 12/15/2020........ CITIGROUP GLOBAL MARKETS INC.......coviiiireriiinirsiersisssiessesisesesssssssssssessessssssensnes 7.000 297 XX |
224399 10 5 |CRANE ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 3.000 234 XXX [
22788C 10 5 |CROWDSTRIKE HOLDINGS CL A ORD......ccvvirirmiirirreriierinisieisninenns 07/16/2020........ [ITG INC.....cocvvvrvrrrrrnns 6.000 605 XX |
231561 10 1 | CURTISS WRIGHT ORD......ocuiirriiiiireriiceieieeiseiseie s sisssesssessesssssessesssesessessssssessessessnns | oessssenessenes 12/15/2020........ CITIGROUP GLOBAL MARKETS INC.......couiiiirriirrirrierseiseiresiese e sessesessees 3.000 347 XXX [
23804L 10 3 |DATADOG CL A ORD.... 07/16/2020........ [ITG INC.....cocevrrvrrrrrnnes 8.000 680 XXX ]
247361 70 2 | DELTA AIRLINES ORD.....coiiiiiriiiiiiienieieiissiess s ssessessssssensenss. | sevsessnesenens 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 7.000 292 XXX |
25278X 10 9 | DIAMONDBACK ENERGY ORD......ccoiiuiiiniirriiitireiiisessie i 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 8.000 386 XXX |
254687 10 6 |WALT DISNEY ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 6.000 | .o 1,044 XXX [
268150 10 9 | DYNATRACE ORD.....ovuiviriieiiiierisistiesieesensssiesie s 10/20/2020........ | ITG INC....cocovvvvrrrrirer. 9.000 392 XXX [
26875P 10 1 [EOG RESOURCES ORD........c.cviiiiiiiiiiisisisiiesisssnisss s sssesssssssissssssssssssssssessssssens. | onsssssessnnes 04/17/2020........ [ITG INC....oiiiiiciieer st snies | bbb 18.000 737 XXX |
278265 10 3 |EATON VANCE COM NON VTG ORD.. 10/20/2020.. 6.000 372 XXX

29355A 10 7 |ENPHASE ENERGY ORD.......ootiiiiiieiiiaiiieiiereeessisssise e sttt sssssssnens 07/16/2020........ . 6.000 346 XXX
29415F 10 4 |ENVISTA HOLDINGS ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 8.000 258 XXX [
29452E 10 1 |EQUITABLE HOLDINGS ORD 04/17/2020.. 314 XXX

294600 10 1 |EQUITRANS MIDSTREAM ORD.......coovieriiiiiiiiirerinsieesesissisesiessesssssessessssssesssssssssesssesesssssssenes | oesssseessenes 10/20/2020.. . 176 XXX [
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD 04/17/2020.. 8.000 504 XXX
29786A 10 6 |[ETSY ORD 04/17/2020.. 5.000 305 XXX

29978A 10 4 [EVERBRIDGE ORD.......cooiiiriiiiieierineisiinsie st nessssssnens. | soessasinessenes 07/16/2020........ . 2.000 262 XXX [
30231G 10 2 [EXXON MOBIL ORD......ccoiiiiriiiiciiiiiiesienissie s sssssesessensane | oevsessnesnnens 12/15/2020........ CITIGROUP GLOBAL MARKETS INC.......couiviiiiiiiiiesiiisissieississiesississeessssssessssssnnes | srenssessssssssssessssesessessnsssneon 50.000 | ovooveeiieeeees 2,152 XXX |
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303075 10 5 |FACTSET RESEARCH SYSTEMS ORD.........ccuiiuiiririiieireriiisisesinessssssiessessssssessssssssesiessssssens | oessssenesnenes 04/17/2020........ ITG INC bbb 1.000 286 XXX [
31188V 10 0 [FASTLY CLA ORD......ovviiiiiiiiiiicinissisesisiesssininas 07/16/2020........ | ITG INC 3.000 235 XXX |
336433 10 7 |FIRST SOLAR ORD e . | 10/20/2020.. ITG INC. 4.000 337 XXX R
338307 10 1 [ FIVE ORD....cevouierieriiieririeiesiesieneeneseeens 07/16/2020........ | ITG INC 4.000 444 XXX
339750 10 1 |FLOOR DECOR HOLDINGS CL A ORD 10/20/2020........ | ITG INC 5.000 411 XXX [
344849 10 4 |FOOT LOCKER ORD. e . | 10/20/2020.. ITG INC. 6.000 233 XXX s
34959J 10 8 |FORTIVE ORD 10/09/2020........ | ITG INC OO PO 14.000 883 XXX [
35137L 20 4 |FOX CORPORATION ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 9.000 255 XXX |
354613 10 1 | FRANKLIN RESOURCES ORD 12/15/2020.. CITIGROUP GLOBAL MARKETS INC.......couvviiirriiiiereriiirisesieresisseesiessssesessssssesessensnnes | seeessesssesssssessessssesessesssssenens 14.000 342 XXX R
364760 10 8 | GAP ORD.....oouieiiieiiiceetesi e 10/20/2020........ | ITG INC...oii bbb | reesesbtb bbb 10.000 193 XXX [
368736 10 4 | GENERAC HOLDINGS ORD.......cotuiiiiriiiireiieiiiiesiesisesesiesssssseesisssssesessssssesessesssssssssessssssnses | oessssenessenes 10/20/2020........ | ITG INC 3.000 637 XXX |
375558 10 3 | GILEAD SCIENCES ORD 04/17/2020........ [ ITG INC . 9.000 741 XXX [
37959E 10 2 | GLOBE LIFE ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC.......cvvimreririiiiieiieriesissessssesesiessesessssssssesssinens 6.000 563 XXX |
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD.......ccivuiiiireriiiieiesieisissise e ensessesssseessesessenes 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC.......cvuieriruriiireriiitiresieisessseessesssseessssisesesssssssssens | reesesssesessesssessessessessssssessses 14.000 229 XXX [
400110 10 2 |GRUBHUB ORD 04/17/2020........ [ITG INC.....co0vvrrvrrrrrans 4.000 166 XX |
40131M 10 9 | GUARDANT HEALTH ORD 07/16/2020........ ITG INC .o 3.000 247 XXX [
405024 10 0 [HAEMONETICS ORD......ooiiiirriniriiriiserisisesesse s sssssssss s ssessssssesssssssssesssessessns | oessassessenes 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 3.000 357 XX |
422806 10 9 [HEICO ORD....oviiiriereieieei e snees 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC . 3.000 400 XXX [
422806 20 8 [HEICO CL A ORD.....coviviiiirerieiirrnieiseiesessssiessesisens 10/20/2020........ ITG INC .o bbb 4.000 390 XX |
428291 10 8 |HEXCEL ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 5.000 253 XXX [
431475 10 2 |HILL ROM HOLDINGS ORD.......couivuiiiireriiiriresisiesisiesisissesesssssesessssss s esssssssssessssssssssessens. | oessnsenesnenes 04/17/2020........ [ITG INC.....ccooevrvrrrrne 3.000 339 XXX [
443201 10 8 |HOWMET AEROSPACE ORD WI........ccvvviirrirrinen. 04/01/2020........ ITG INC .o | eesesi ettt 21.000 325 XXX
44891IN 10 9 |IAC INTERACTIVE ORD......coeviiiririniiniiininsieissniese s siseeseninsnees 07/01/2020........ [ ITG INC 4.000 233 XXX [
45687V 10 6 | INGERSOLL RAND INC......ooviiiiiiiieiisiiesierseisie et 03/02/2020........ [ ITG INC . 9.706 257 XXX [
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD................ 07/16/2020........ ITG INC bbb 7.000 208 XXX [
478160 10 4 | JOHNSON & JOHNSON ORD 04/17/2020........ [ ITG INC 5.000 755 XX |
48251TW 10 4 | KKRAND CO ORD......cvuiiiiriiiiciiiieiieistiesissi ettt ssssiensesinsnss | nessesssesenins 07/16/2020........ [ ITG INC . v | e 26.000 897 XXX [
49271V 10 0 |KEURIG DR PEPPER ORD......ccovuiiiriieriiiiisissisisisssesesssssessesssssessssssssssssssssssessessssssssossnss | nessesssesssss 04/17/2020........ ITG INC .o bbbt | eesens s ies b nen 11.000 293 XX |
501797 10 4 |L BRANDS ORD 04/17/2020........ [ITG INC....oiiieierieiisciee sttt enies | cosebieniess e es st eenaee 11.000 149 XXX [
50212V 10 0 [LPL FINANCIAL HOLDINGS ORD.......ccccvuriirirmririeriieinnisssssssiessessssesesssnenes 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 4.000 405 XX |
530307 30 5 |LIBERTY BROADBAND SRS C ORD......ccceovtumrrrriiererirereninrirenes 12/18/2020........ ITG INC .o 2.900 281 XXX [
531229 40 9 |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD. 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC.......evuiireriiirirerisisissiensssseiessssissssesssessssessenssss 5.000 216 XXX ]
531229 60 7 |LIBRTY MEDIALRTY SIRIUSXM SRS C ORD........cccocuiiimiiiiniiiieninsieissniesssssseessessenesesssenns | coessessnninns 06/04/2020........ | Not Available 1,000 | oo 25 XXX |
55024U 10 9 |LUMENTUM HOLDINGS ORD 10/20/2020........ ITG INC bbb 4.000 339 XXX |
55087P 10 4 [LYFT CLA ORD....oiiiiiiriiiieissee ittt niens | coesinisessnes 12/15/2020........ | VAFIOUS........oveeeierriiisisesiines ittt ssnes | eesesste st sees 13.000 476 XXX [
55825T 10 3 | MADISON SQUARE GARDEN SPORT CL A ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC.......ceoiiureriiirireriiiseiesieresissiesi e sssesiesessis 1.000 180 XXX [
565849 10 6 | MARATHON OIL ORD.......ouiiiiiiniiiiieiisiis st sssssssssesssssns | enssnsiessnes 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC.......ccoiiiiiiiiiiieiiiirisisinissieississiesissisiesssssnssns | covessssssisssesssssssssssssssssessnns 40.000 276 XXX |
56585A 10 2 | MARATHON PETROLEUM ORD.. . 10/20/2020.. ITG INC. 7.000 206 XXX R
576671 10 7 |MATCH GROUP ORD 07/01/2020........ | ITG INC OO IO PO 10.634 658 XXX
594918 10 4 |MICROSOFT ORD 04/17/2020........ [ITG INC....oriiieierieierieses ettt enies | eorebiesiess st eenaee 17.000 | oo 3,009 XXX [
60770K 10 7 | MODERNA ORD 12/15/2020.. CITIGROUP GLOBAL MARKETS INC, 2.000 293 XXX s
60937P 10 6 | MONGODB CL A ORD 04/17/2020........ [ITG INC.....ccoevvvrrane 2.000 302 XXX [
609839 10 5 |MONOLITHIC POWER SYSTEMS ORD, 07/16/2020........ [ ITG INC 3.000 734 XXX
617446 44 8 |MORGAN STANLEY ORD . | 10/20/2020.. ITG INC .ot | eesesisti st 22.518 XXX

631103 10 8 |[NASDAQ ORD 04/17/2020........ [ ITG INC . 4.000 XXX [
637071 10 1 |NATIONAL OILWELL VARCO ORD........cccocene.. 04/17/2020........ ITG INC ..o | tesess et 19.000 XXX |
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64110L 10 6 |NETFLIX ORD 10/20/2020........ ITG INC bbb 1.000 531 XXX [
67066G 10 4 [ NVIDIA ORD.....ooouiiiiiiiiiiriesiirii st | cessnssianssns 04/17/2020........ | ITG INC......oevvvrrrrrranes 289 XXX |
670837 10 3 |OGE ENERGY ORD 12/15/2020.. CITIGROUP GLOBAL MARKETS INC. 326 XXX

674599 10 5 |OCCIDENTAL PETROLEUM ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 844 XXX
680223 10 4 |OLD REPUBLIC INTERNATIONAL ORD.. 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC . 286 XXX [
68902V 10 7 |OTIS WORLDWIDE ORD.. . | 04/03/2020.. WELLS FARGO ADVISORS LLC (CHARLOTTE, NC).....oovuriririrrireierinsisiresieissssiersnnes | srvernmssssssssssessssssesssssssssns 16.000 788 XXX

69355F 10 2 |PPD ORD 10/20/2020........ [ ITG INC...oeriitieeir s 7.000 259 XXX [
70614W 10 0 |PELOTON INTERACTIVE ORD 07/16/2020........ [ITG INC.....cccvvvrvrrrrrnne 4.000 247 XXX |
70975L 10 7 |PENUMBRA ORD.. 12/15/2020.. CITIGROUP GLOBAL MARKETS INC. 2.000 377 XXX

717081 10 3 {PFIZER ORD....otuiiiiiiiicicrii ettt | doeniasinensenes 11/16/2020........ | DEUTSCHE BANK SECURITIES, INC 232,000 [ oo 7,303 XXX [
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD.. 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 3.000 255 XXX |
723521 10 6 |PINTEREST CL A ORD....c.oovuiitiiiiriniincierisisiesie st | essssencsnenes 07/16/2020........ [ITG INC.....cocevvrvrrrrnee XXX [
T4340W 10 3 | PROLOGIS REIT.....couiiuuiirrirriieieiriesiesi st 02/04/2020........ ITGINC....ovvvrrrerirs XXX |
743606 10 5 |PROSPERITY BANCSHARES ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC XXX [
74838 10 1 |QUIDEL ORD 07/16/2020........ [ITG INC.....cocovrvrrrrrnns XX |
74915M 10 0 | QURATE RETAIL SRS A ORD. 12/15/2020........ CITIGROUP GLOBAL MARKETS INC, XXX [
75513E 10 1 [RAYTHEON TECHNOLOGIES ORD.......ccovviriniireiiiisiniisisissiesssssseensssees 04/03/2020........ | Various XX |
75615P 10 3 | REATA PHARMACEUTICALS CL A ORD.......cociiriierriiireieeieresissie s sessssseessees 07/16/2020........ [ITG INC......ccoevvrvrrrane XXX [
759916 10 9 |REPLIGEN ORD.......c.coooiirriierireirseiererineinas 07/16/2020........ ITGINC..ooovvriirine XX |
77543R 10 2 |ROKU CL A ORD 07/16/2020........ [ ITG INC XXX [
78667J 10 8 | SAGE THERAPEUTICS ORD 10/20/2020........ | ITG INC . XXX [
79466L 30 2 | SALESFORCE.COM ORD.......cooiiiiiiiieiiiiiiiiissieeisis s sesessesssssessesassssssenisssesssenss | sosessossenssnns 10/20/2020........ ITGINC....ovvvviree XXX
806857 10 8 | SCHLUMBERGER ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC XXX [
808513 10 5 |CHARLES SCHWAB ORD 10/06/2020........ | ITG INC......ccovvevvrrrrnen. XXX [
828806 10 9 | SIMON PROP GRP REIT ORD.......cocuvrenrereriniins 12/15/2020........ Various XXX [
830566 10 5 | SKECHERS USA CL A ORD. 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC XX |
83088V 10 2 | SLACK TECHNOLOGIES CL A ORD 07/16/2020........ [ITGINC.....ccoevverrirnee XXX [
83417M 10 4 | SOLAREDGE TECHNOLOGIES ORD........ccvuriiririiiiireriiseresseissnssisesssssessesssiesssssssssssssssssans (SR 07/16/2020........ ITGINC..ooovvrvrrirrirne XX |
87166B 10 2 | SYNEOS HEALTH CL A ORD 10/20/2020........ | ITG INC....cocvvrvrrrriren. XXX [
872590 10 4 |T MOBILE US ORD 07/16/2020........ | Various XX |
875372 20 3 | TANDEM DIABETES CARE ORD.......ccccovvirererinrireririrnns 07/16/2020........ ITGINC...oovvieviiree XXX [
87918A 10 5 | TELADOC HEALTH ORD 07/16/2020........ [ITG INC.....cocevrrvrrrrrnnes XX |
88023U 10 1 |TEMPUR SEALY INTERNATIONAL ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC XXX |
88025U 10 9 | 10X GENOMICS CL A ORD 07/16/2020........ ITGINC....ccoovvircrrs xx |
88087E 10 0 | TERMINIX GLOBAL HOLDINGS ORD.. 10/20/2020........ | ITG INC XXX [
88160R 10 1 [ TESLA ORD....ooiuiiriiiiiereriieceses ittt bbbt | eninsisisenins 10/20/2020........ | ITG INC . XXX [
885160 10 1 | THOR INDUSTRIES ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC XXX |
889478 10 3 | TOLL BROTHERS ORD........otiriiiiiiirriiisiserieriesissiesie st siee 10/20/2020.. ITGINC . XXX

892672 10 6 | TRADEWEB MARKETS CL A ORD... 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC XXX
89531P 10 5 [ TREX ORD.....coiiuiiiiriiiiriiseietiesi st eniens | soenienisensnes 07/16/2020........ [ITG INC......cooevvvrrrraee XXX [
902973 30 4 |US BANCORP ORD 12/15/2020.. CITIGROUP GLOBAL MARKETS INC, XXX

903537 10 0 |UBER TECHNOLOGIES ORD.........cocovuiriiriirirerieririrerieesneseneenes 07/16/2020........ [ITG INC.....ccoevervrrrrane XXX [
90384S 30 3 [ULTABEAUTY ORD.....cviiiiiriiiiieieiieissisie st esssssssessssssssassens. | oesssssnessenes 04/17/2020........ [ITG INC.....oeoovvrirrrnns XX |
904214 10 3 |UMPQUA HOLDINGS ORD 12/15/2020.. CITIGROUP GLOBAL MARKETS INC, XXX

910047 10 9 |UNITED AIRLINES HOLDINGS ORD........coviitiriiiiieirieissiierissiessesissisesisssss s sisseensesseees 10/20/2020........ | ITG INC....cocvvvvrrrrirer. XXX [
91307C 10 2 |UNITED THERAPEUTICS ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC XXX |
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91324P 10 2 |UNITEDHEALTH GRP ORD.........cooiuuiriiiieiiiireiiiitisesiesssesssiesss s essesiees 04/17/2020........ ITG INC bbb 2.000 580 XXX [

915338 10 0 [UPJOHN INC 11/16/2020........ | DEUTSCHE BANK SECURITIES, INC........cvuiiiirieriiieririniieiieniesssessssisesiesssesssessees | eeessisesssesssessessssssssssenssenees 28.786 401 XXX |

92339V 30 8 |VEREIT ORD 12/18/2020.. ITGINC 9.000 347 XXX

92532F 10 0 | VERTEX PHARMACEUTICALS ORD......cceiriivirrirriririniiessiesisesissessssiessssesssesssenssssesssssssssnssses | cosessensssnns 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 1.000 228 XXX

92556V 10 6 | MYLAN ORD (SR TA1612020........ [ ITG INC ...t | feesesitises bbb 21.000 382 XXX [

928881 10 1 |VONTIER ORD... 10/09/2020.. ITG INC. 5.600 173 XXX

931142 10 3 | WALMART ORD 04/17/2020........ [ ITG INC 9.000 | v 1,183 XXX [

94419L 10 1 |WAYFAIR CLA ORD....ccotimiiieiriiiieiesi et 10/20/2020........ | ITG INC 1.000 298 XXX [

949746 10 1 |WELLS FARGO ORD 10/20/2020.. ITG INC .| eesesins st 30.000 691 XXX

957638 10 9 | WESTERN ALLIANCE ORD.........cccovvunee. 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 4.000 240 XX |

97650W 10 8 | WINTRUST FINANCIAL ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 2.000 124 XXX |

98138H 10 1 |WORKDAY CL A ORD......couuiuieiiiuiimiiieieiitiesisi st 10/20/2020........ | ITG INC...oiereeiei bbb 1.000 227 XXX [

98310W 10 8 | WYNDHAM DESTINATIONS ORD 12/15/2020........ CITIGROUP GLOBAL MARKETS INC. 4.000 176 XXX |

98311A 10 5 | WYNDHAM HOTELS RESORTS ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 4.000 228 XXX [

98980G 10 2 |ZSCALER ORD......cooiiririiiririisisissieisssssie st sss s ssessssssassessasssssenss | eosssossnssans 04/17/2020........ [ ITG INC....ooiiiriiieiiscietissiees s 3.000 206 XXX |

98980L 10 1 |ZOOM VIDEO COMMUNICATIONS CL A ORD.......ccriviriiimriireiinrieresisseessesssesessesessssseennnins | cosessnesessnns 07/16/2020........ ITG INC .o 7.000 [ oo 1,748 XXX [

G0250X 10 7 |AMCOR ORD 07/16/2020........ [ITG INC....oooiiiriiiicesiesi ettt ensanies | sbsessassessessassessessss st ssensand 68.000 732 XXX |

G0403H 10 8 [AONCLAORD 04/17/2020........ [ ITG INC 9.000 | v 1,711 XXX [

G06242 10 4 | ATLASSIAN CL A ORD......cooovvvirireririeierinnines 10/20/2020........ ITG INC .o bbb 1.000 216 XXX |

G0692U 10 9 [AXIS CAPITAL HOLDINGS ORD.........cccovvrrirerrrirererinnenes 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 4.000 209 XXX [

G3223R 10 8 [EVEREST RE GROUP ORD.......ootiiiiririiitirriiiceiesieisss it 04/17/2020........ [ITG INC....corveiiiieisciei bbb 2.000 391 XXX [

G3922B 10 7 | GENPACT ORD......coviiieiiiiiieiiieinsieeesissesssssissssssessesesenes SR 12/15/2020........ CITIGROUP GLOBAL MARKETS INC 9.000 369 XXX

G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD 12/15/2020........ | CITIGROUP GLOBAL MARKETS INC 6.000 152 XXX [

G6674U 10 8 |[NOVOCURE ORD G 10/20/2020........ | ITG INC...oiitier s 8.000 77 XXX [

G85158 10 6 | STONECO CL A ORD.....cooivrrerireririieirriererissienisines (SR 10/20/2020........ ITG INC bbb 8.000 477 XXX [

G8994E 10 3 | TRANE TECHNOLOGIES ORD......coovieriiirirrieisiieisersssisessssssssssssssssssenes 03/02/2020........ [ ITG INC....ooiiririieiiiceiieie st ensanies | cbsessassessess s ses st ensaes 11.000 891 XXX |

L8681T 10 2 |SPOTIFY TECHNOLOGY ORD 07/16/2020........ [ ITG INC 1.000 270 XXX [

N14506 10 4 |ELASTIC ORD 07/16/2020........ ITG INC . bbb 2.000 177 XX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........ccccovoveeosninnnns XXX 0
9799997. Total - Common Stocks - Part 3. XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5 XXX

9799999. Total - Common Stocks XXX 0
9899999. Total - Preferred and Common Stocks XXX 0
9999999. Total - Bonds, Preferred and Common Stocks XXX s 3,879
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
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Bonds - U.S. Government
38377R VK 8 |GNR 2010-166 GP - CMO/RMBS..........cccovvvmerinnee .. [ 12/01/2020. | PaydOwn............cooovvveenereeerisenvisnirienns | 8,791 8,791 9,278 9,020 [72[0) ) SRR IS [7210) ) [N OO 8,791 | oo | cevveeeeeeeniiens | e (V1 IO 143 | 04/20/2039.
912828 N4 8 |UNITED STATES TREASURY.... .| 12/31/2020. | Maturity @ 100.00..........coovvvvvvmvmvvriiisnnn | 200,000 200,000 202,962 200,617 (617) 12/31/2020.
912828 YT 1 |UNITED STATES TREASURY.... .| 01/13/2020. | NOMURA SECURITIES INTL INC 249,540 250,000 249,405 249,413 11 11/30/2021.
0599999. Total - Bonds - U.S. Government 458,331 458,791 461,645 | oo 459,050 0 (836) 0 XXX
Bonds - U.S. Special R and Special A t
313IXT QN 3 [FHZMO461 - RMBS.........ooovvvverriecrieceieceii .. [ 12/01/2020. | Paydown 25,077 25,077 25,896 25,780 11/01/2045.
3131XV F6 7 |FHZM1989 - RMBS <[ 12101/2020. | PaYAOWN.......cccccoccvvvvvnemssssssivivvvnnnssssen | 62,919 | .ooo...... 62,919 | .oooo.oo.. 65,033 64,827 10/01/2041.
31329) PX 9 |FHZA1338 - RMBS - 12/01/2020. | PaydOWN.......oorrrevecensssssnsnnsveciissssns [ 11,263 | o, 11,263 | o, 11,645 11,599 08/01/2042.
31329K X3 3 |FH ZA2498 - RMBS . [ 12/01/2020. | Paydown ...75,616 75,508 03/01/2038.
3132A4 6K 9 |FH ZS4474 - RMBS . [ 12/01/2020. | Paydown coerernnn 15,001 14,958 03/01/2042.
3132A5 AY 1 |FHZS4523 - RMBS <[ 12/01/2020. | PaydOwN........covvvvscvvvnsscvvnssssisnssss | b 45,085 | 15,085 | e 15,163 15,138 07/01/2043.
3132A5 E8 4 |FH ZS4659 - RMBS . [ 12/01/2020. | Paydown 59,981 59,931 04/01/2046.
3136A4 DA 4 |FNR 2012-24 AC - CMO/RMBS.. . | 12/01/2020. | Paydown 7473 7,344 05/25/2030.
3136A5 YC 4 |FNR2012-30 ED - CMO/RMBS.. . | 12/01/2020. | Paydown 7,920 7,843 04/25/2031.
3136A6 CK 8 |FNR2012-45PH - CMO/RMBS.. . | 12/01/2020. | Paydown 10,612 12/25/2039.
3138MQ 4E 0 |FNAQ8920 - RMBS . | 12/01/2020. | Paydown 10,436 01/01/2028.
3138WD  3Z 2 |FNAS4415-RMBS . | 12/01/2020. | Paydown 74,398 02/01/2045.
3138WE KK 4 |FN AS4797 - RMBS . [ 12/01/2020. | Paydown . . 16,624 04/01/2045.
3138WF  TA 4 |FNAS5944 - RMBS. . [ 12/01/2020. | Paydown 20,481 21,479 21,288 10/01/2045.
31397Q LT 3 |FNR2011-4 PK - CMO/RMBS.... . | 12/01/2020. | Paydown 4117 4,331 4,200 04/25/2040.
31398V 7F 7 |FHR 3649 BW - CMO/RMBS... . [ 12/01/2020. | Paydown 2,941 3,125 3,036 03/15/2025.
3140F1 YB 2 |FNBC6105- RMBS - 12/01/2020. | PaydOWn.........covvvvvvvvevvrevenvnvnvssnsssvsssssnsnnnns | L 30902 | 31,912 33.448 33,424 06/01/2046.
3140FP DG 1 |FNBE3702-RMBS .| 12/01/2020. | Paydown............coovvveevmnveveeiisnnssisisscnneens |k qogeg | 112,968 | ...oooo... 118,440 117,815 06/01/2047.
3140X4 M4 5 |FNFM1278 - RMBS . | 12/01/2020. | Paydown 65,447 65,447 66,971 66,880 07/01/2034.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS............  ocoooervireciiieciieciseessssssssssssssssssssssssessnnsnns | 621,172 | oo 621,172 | v 645,242 641,642 0 XXX
Bonds - Industrial and Miscellaneous
035242 AA 4 | ANHEUSER-BUSCH INBEV FINANCE INC.......... .. [ 06/29/2020. | AjUStMENt..........ooorvvvirmsniniisesseiiisssnn | 52,563 | coovvrrrene 50,000 | voovvvvron. 49,313 49,767 01/17/2023.
05531F AV 5 | TRUIST FINANCIAL CORP. +| -+ | 12/08/2020. | JP MORGAN SECURITIES LLC.....coooooeen | 50,270 50,000 50,689 50,193 05/10/2021.
05567L T3 1 |BNP PARIBAS SA. .... | C| 12/08/2020. | JP MORGAN SECURITIES LLC.. 50,222 50,000 50,360 50,049 01/15/2021.
06406H BY 4 |BANK OF NEW YORK MELLON CORP................ .| 12/10/2020. | MARKETAXESS CORPORATION........... T B 102,266 | ......... 100,000 | ......... 100,571 100,114 . 09/23/2021.
126650 CJ 7 |CVSHEALTH CORP .| 07/20/2020. | Maturity @ 100.00..........oovvveevsmmmmvvmsannn | 50,000 | voovvvvrore 50,000 | voovvvvren. 49,963 49,996 4 A | oo | 50,000 07/20/2020.
1404IN FG 1 |COMET 2016-5A- ABS.. .| 12/08/2020. | TORONTO DOMINION SECS USAINC.. | 99,970 99,991 5 5 i L 99,996 06/17/2024.
161571 HJ 6 [CHAIT 171 A-ABS . 01/15/2020. | VAIOUS..........ovvvvverviirnncriisensiiisnins 100,000 100,000 | .......... 100,309 99,998 2 2 01/18/2022.
172967 KV 2 |CITIGROUP INC - 12/08/2020. | MORGAN STANLEY CO....oooovvsvcscns | 50,632 | oo 50,000 | oo 49,965 49,988 7 7 08/02/2021.
23305Y AD 1 |DBUBS2011-LC3 A4-CMBS........ccccourverirnrirnns .. | 12/01/2020. | Paydown T B 18,431 | v, 18,431 | v, 18,614 18,441 (10) .(10) 08/12/2044.
263901 AC 4 |DUKE ENERGY INDIANALLC......cccovvvrrmrirrirninnne .| 07/15/2020. | Maturity @ 100.00..........eccoerrrrrrrerrerirnes 50,000 50,000 53,948 50,279 (24) | T I (V4| 07/15/2020.
29366A AA 2 |ELLIA1-ABS coor || 1210112020 [ PAYAOWN....covvvvavrrvivicnnsssssseeensviiiissssns [ 14,002 | oo, 14,002 | v, 14,000 14,002 0 0 09/01/2023.
341099 CM 9 |DUKE ENERGY FLORIDALLC.....ccooovmevririiennne .. | 04/01/2020. | Maturity @ 100.00..........ccererrmrrererierirenes 50,000 50,000 55,523 50,180 (E: ) I I (180) [ cvvvvevevrrriinane 04/01/2020.
34528Q EC 4 |FORDF 2015-5A-ABS.......ccooovvvimmmmrriicinrnniiernns «+ | 08/15/2020. [ VAIIOUS......o.vverivveicnnisircceissisanas S R 100,000 | .......... 100,000 | .......... 100,594 100,099 (99) ...(99) 08/15/2022.
36257A AD 3 |GMALT 2019-2 A3 - ABS . [ 12120/2020. | Paydown...........ovvvveevisevisseiissiiissiiiens | 22921 22921 22,920 22920 0 0 03/21/2022.
38141G  GQ 1 | GOLDMAN SACHS GROUP INC .| 12/08/2020. | MARKETAXESS CORPORATION. ..o | 51,511 50,000 51,352 50,258 (73 I R (G173 ) E— 07/27/2021.
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46625H HZ 6 |JPMORGAN CHASE & CO.......ooovvvvvrrirriinienes .. | 09/16/2020. | Not Available...........cc.c.ccoovvvinrriinrniiannens I VX — 50,000 | voovrn... 50,912 50,152 (80) 150,072 05/10/2021.
617459 AD 4 |MSC2011-C2 A4 -CMBS........ccoooverrierrriinnrins o [ 117302020, | VAHOUS......vvvvvveviiiiiissiiissiinnns 53,098 50,000 51,344 50,137 (155) 49,983 06/17/2044.
61747TW AL 3 |MORGAN STANLEY .. [ 12/08/2020. | MARKETAXESS CORPORATION B T 51,561 | .. 50,000 | ...........52,012 50,386 (228) 50,159 07/28/2021.
674599 CE 3 |OCCIDENTAL PETROLEUM CORP wee | | 12/15/2020. | Not Available: 23,625 25,000 25,324 25,107 (35) 02/15/2023.
693476 BL 6 |PNC FINANCIAL SERVICES GROUP INC............ .. | 08/11/2020. | Maturity @ 100.00 50,000 50,000 52,619 50,211 (211) 08/11/2020.
74456Q AX 4 |PUBLIC SERVICE ELECTRIC AND GAS CO .. | 08/15/2020. | Maturity @ 100.00 50,000 50,000 52,378 50,188 (188) 08/15/2020.
842400 FR 9 |SOUTHERN CALIFORNIA EDISON CO woer | - | 12108/2020. | JP MORGAN SECURITIES LLC.. 50,384 50,000 53,498 50,486 (391) 06/01/2021.
85771P  AF 9 |EQUINOR ASA C| 12/10/2020. | WELLS FARGO SECURITIES LLC.......... 51,511 50,000 53,882 50,985 (449) 01/23/2022.
94974B EV 8 |WELLS FARGO & CO .| 12/08/2020. | MARKETAXESS CORPORATION......ooc f 50,646 50,000 52,930 50,445 (333) 04/01/2021.
98161P AE 3 |WOART 2016-B A4 - ABS . | 11/16/2020. | Paydown 100,000 100,000 ...99,994 99,998 2 . o] . 11/15/2022.
3899999. Total - Bonds - Industrial and Miscellaneous 396,952 380,354 | ... 1,412,978 | v 1,384,370 0 (2,983) 0 | (2,983) | o 0. . XXX
8399997. Total - BONAS - Pat 4o s |9 AT6.455 | ... 2,460,317 | ... 2,519,866 | ........... 2,485,062 | ..oovivrinns 0 | s (24,289) | ..oovvvvnad 0 XXX
8399998. Total - Bonds - Summary Item from Part 5 ! i 280,973 (344) XXX
8399999, TOMA = BONGS........eoveeeeveceeeeesee ettt st s e s s essessetenese s1etaseasseseseaesseeess et s eene et s se st e s es s et et s s ese st st et enses et eneensesene et aneanee 2734618 | .. 2,800,838 | .......... 2,485,062 | vovvvrvvr 0 (24,633) 0 0 .2,741,402 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00287Y 10 9 |ABBVIE ORD .. | 05/08/2020. | CORPORATE ACTION........cooovrremrrrirnnee 24 23 1 K 24 XXX
018581 10 8 |ALLIANCE DATA SYSTEMS ORD.. .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC 247 224 29 29 .247 XXX
022098 10 3 |ALTRIA GROUP ORD. .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC. 398 349 48 48 ..308 XXX
037411 10 5 |APACHE ORD .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 524 358 XXX
03748R 74 7 |APARTMENT INVST MGT CL A REIT ORD.. .. | 12/01/2020. | CORPORATE ACTION. 27 XXX
03748R 75 4 |APARTMENT INVST MGT CL AREIT ORD.......... | .. | 12/01/2020. | Various.. 328 361 XXX
037833 10 0 |APPLE ORD .| 10/20/2020. | ITG INC 856 (70,213)| . XXX
03965L 10 0 |HOWMET AEROSPACE ORD ++ [ 04101/2020. [ VAIOUS......covvverereerriireeesessseessssiins 423 646 XXX
053015 10 3 |AUTOMATIC DATA PROCESSING ORD .. | 04/17/2020. [ ITG INC 440 512 XXX
053332 10 2 |AUTOZONE ORD.. .. | 07/16/2020. [ ITG INC 854 1,191 XXX
064058 10 0 |BANK OF NEW YORK MELLON ORD.........c........ .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 840 856 XXX
09062X 10 3 |BIOGEN ORD .. [ 10/20/2020. | ITG INC 648 593 XXX
09609G 10 0 |BLUEBIRD BIO ORD.......oocoeomrrermerermnrermnrennneens .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 376 263 XXX
097023 10 5 |BOEING ORD .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 672 652 XXX
125523 10 0 [CIGNA ORD........coomivirriiireiireiienesieneiisesnenes .. | 04/117/2020. | ITG INC 360 409 XXX
127686 10 3 | CAESARS ENTERTAINMENT ORD.........cccccmmrunnce .| 07/21/2020. | CORPORATE ACTION.......oocvvrererrirnnns 247 394 XXX
15135B 10 1 | CENTENE ORD .. [ 02/01/2020. | Adjustment 2 XXX
156727 10 9 |CERENCE ORD .| 10/20/2020. | ITG INC 30 37 XXX
166764 10 0 [CHEVRON ORD......ccoovrrriimrreimireireirenisirenseninns .. [ 12/15/2020. [ VAHOUS.........covoomvvericrinniieneinnii 3.646 3.690 XXX
172967 42 4 |CITIGROUP ORD .. | 07/16/2020. [ ITG INC 803 1,118 XXX
19626G 10 8 |COLONY CAPITAL CL A ORD .. | .. | 10/20/2020. | ITG INC 139 109 XXX
20030N 10 1 [COMCAST CL A ORD......cccomrerriermerirerereerenens .| 04/17/2020. | ITG INC 467 989 XXX
200340 10 7 |COMERICA ORD .. 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 733 646 XXX
200525 10 3 |COMMERCE BANCSHARES ORD. w.. | [ 12/01/2020. | Not Available.............ccccovriveriiriiirineas 10 10 .0 10 2 2 .0 XXX
20825C 10 4 |CONOCOPHILLIPS ORD........ccocovurmrvirrriirrrrirnens .. | 04/17/2020. [ ITG INC 529 520 9 .9 ..529 ... . (252) .3 XXX
212015 10 1 |CONTINENTAL RESOURCES ORD... .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 168 172 ®3) 3) 188 | e | e [(:10) ) p— (E:10) ) — 0 XXX
22304C 10 0 |COVETRUS ORD . | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 130 40 91 91 130 | e | e GV — (%) | IS XXX
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232806 10 9 |CYPRESS SEMICONDUCTOR ORD........cccovvrec. .. | 04/16/2020. | CORPORATE ACTION.....cccvvvrerrrrrrirenns XXX 238 397 (158) 167 . XXX
23355L 10 6 |DXC TECHNOLOGY ORD.......cccoomrerrermrrmrinernnns .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 486 489 @) XXX
235851 10 2 | DANAHER ORD .. | 04/17/2020. | ITG INC XXX 310 460 (151) XXX
23918K 10 8 |DAVITA ORD .| 04/17/2020. | ITG INC XXX 187 225 (38) XXX
25179M 10 3 |DEVON ENERGY ORD..oocooeormirricsimrrricrns .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC.... XXX 576 493 83 XXX
252131 10 7 |DEXCOM ORD .| 04/17/2020. | ITG INC XXX 138 219 (81) XXX
25278X 10 9 |DIAMONDBACK ENERGY ORD.........cccccmirunurnnes .| 10/20/2020. | ITG INC XXX 914 743 171 XXX
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD............. .| 04/17/2020. | ITG INC XXX 542 763 (221) XXX
265504 10 0 |DUNKIN BRANDS GROUP ORD .| 12/16/2020. | Not Available.............ccccoeevverinrinricniis XXX 385 378 7 XXX
26614N 10 2 |DUPONT DE NEMOURS ORD... v | | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 590 449 140 XXX
26875P 10 1 |EOG RESOURCES ORD.......ccccrmierrrmrrnnerierinenes .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 213 168 46 XXX
269246 40 1 |E TRADE FINANCIAL ORD.......ccoocvvirirrniririnrnnns .. 1 10/02/2020. | Unknown XXX 549 544 4 XXX
278642 10 3 |EBAY ORD .| 04/17/2020. | ITG INC XXX 366 469 (104) XXX
28176E 10 8 |EDWARDS LIFESCIENCES ORD........ccccvvvvvrernnn .. 06/01/2020. | Unknown XXX i (1,396) | .......... 1,396 | oovvveerrrernenn XXX
292505 10 4 |OVINTIVINC .| 01/27/2020. | Various.. XXX 171 146 25 XXX
30231G 10 2 |EXXON MOBIL ORD......coovveriereieireiserirerencens .| 10/20/2020. | ITG INC XXX 1,078 1,884 248 XXX
31428X 10 6 |FEDEX ORD .| 10/20/2020. | ITG INC XXX 181 151 30 XXX
343412 10 2 |FLUOR ORD .| 10/20/2020. | ITG INC XXX 123 132 ) XXX
34959 10 8 |FORTIVE ORD .. | 10/09/2020. | Unknown XXX 1,056 1,069 (13) XXX
35137L 10 5 |FOXCLAORD .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 665 667 3) XXX
36164V 30 5 |GCILIBERTY CL A ORD. .. | 12/18/2020. | Various.. XXX 281 354 (73) XXX
369550 10 8 | GENERAL DYNAMICS ORI .| 10/20/2020. | ITG INC XXX 732 705 27 XXX
369604 10 3 |GENERAL ELECTRIC ORD.... .. | 04/17/2020. | ITG INC XXX 309 446 (138) XXX
375558 10 3 | GILEAD SCIENCES ORD... .. | 12/15/2020. | Various.. XXX 934 910 24 XXX
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD. ..107/16/2020. | ITG INC XXX 177 187 (9) XXX
40416M 10 5 |HD SUPPLY HOLDINGS ORD .. | 12/24/2020. | CORPORATE ACTION........ocvvrererierrnens XXX 349 362 (13) XXX
406216 10 1 |HALLIBURTON ORD v | -+ | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 415 392 23 XXX
423452 10 1 |HELMERICH AND PAYNE ORD........cccccomvirmrrrens .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 376 273 103 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD .. 1 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 624 650 (27) XXX
437076 10 2 |HOME DEPOT ORD v | | 07/16/2020. [ ITG INC XXX 354 437 (83) XXX
44919P 50 8 |MATCH GROUP, INC.....ccoovrverererrrrineirerisniiens .. [ 07/01/2020. [ VAMOUS.........cvvoocrerecrieceiieeeiereieneiii XXX 731 996 (266) XXX
45687V 10 6 |[INGERSOLL RAND INC.......ccoevrivirrieiierinnrines .| 03/02/2020. | CORPORATE ACTION........ccvvmrerrrrrnens XXX 19 XXX
458140 10 0 |INTEL ORD .| 07/16/2020. | ITG INC XXX 537 658 (121) XXX
46625H 10 0 | JPMORGAN CHASE ORD........ccccouvvrreriviirinniines .| 07/16/2020. | ITG INC XXX 396 | oo 1533 | oo, (KL I— XXX
48238T 10 9 |KARAUCTION SERVICES ORD .| 10/20/2020. | ITG INC XXX 130 131 (1) XXX
530307 10 7 |LIBERTY BROADBAND SRS A ORD. w.o | .. | 04/17/2020. | ITG INC XXX 119 125 (5) XXX
530307 30 5 |LIBERTY BROADBAND SRS C ORD.......ccccomvreneee .. | 12/18/2020. | CORPORATE ACTION........ocrvrererrernnnns XXX 75 113 (38) XXX
531172 10 4 |LIBERTY PROPERTY REIT ORD......ccccovvurirnrnnee .. | 02/04/2020. | Various XXX 406 480 (75) XXX
54142L 10 9 |LOGMEIN ORD .. | 08/31/2020. | CORPORATE ACTION. XXX 175 171 4 4 75 @) ... 3)] . XXX
55261F 10 4 |M&T BANK ORD .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... | . ] XXX 676 679 3) 3) 676 N )| — (L)) —— 18 XXX
55616P 10 4 |MACYS ORD + 101/02/2020. [ ITGINC..ooovvovecvcscvisciissciisiciiisen | XXX 20 | e | e | e | e | e (01 6 XXX
565849 10 6 | MARATHON OIL ORD......cccosvvumrirrirerinrireerneens .. [10/20/2020. | ITG INC.....oooovrvvrinnniissiriiissssisiisisnns | 40.000 | oo 167 XXX 688 543 145 145 888 | e | e (GYAD] — (74D ) F— 2 XXX
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56585A 10 2 |MARATHON PETROLEUM ORD........ccovvnrirerrnns .. 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 655 603 52 52 ....655 (234) XXX
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD............. .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 237 303 (66) XXX
57667L 10 7 |MATCH GROUP ORD........ccocoumiimrireiineirieirniinns .. 1 07/13/2020. | CORPORATE ACTION..........ccovvvvrriirnnee XXX 37 XXX
579780 20 6 |MCCORMICK ORD .. | 12/01/2020. | Unknown XXX (99) 99 XXX
59156R 10 8 |METLIFE ORD.......ccoovvvemmmrierrriirrriirannnes .. [ 07/16/2020. | ITG INC 12.000 463 XXX 543 612 (69) XXX
594918 10 4 |MICROSOFT ORD .. [10/20/2020. [ ITGINC......ooovmrviirnseriisssnessiissssniiisens [ 4.000 | oo, 866 XXX 102 631 (529) XXX
617446 44 8 |MORGAN STANLEY ORD.......ccoooommrrmerierirerirnenns .. | 10/02/2020. | ITG INC 11518 597 XXX 283 589 (306) XXX
629377 50 8 |NRG ENERGY ORD.......cccocoumiummriirinirirerinreienns .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 14.000 470 XXX 550 557 7 XXX
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD.... |.. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... | 17.000 | oo 161 XXX 294 274 20 XXX
65339F 10 1 |NEXTERA ENERGY ORD......ccccruvirmivririririrerins .. | 10/27/2020. | Unknown XXX (3,335) 3,335 XXX
655044 10 5 |NOBLE ENERGY ORD.......cccoourvvvimmmmmrirnnnrriirianns .. [ 10/05/2020. | VAMOUS.......cvvvvvsrerirssriisssssiiisssssinsnns XXX 554 546 7 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD ..110/20/2020. | ITG INC XXX 1,828 1,813 15 XXX
679580 10 0 |OLD DOMINION FREIGHT LINE ORD... .. | 03/25/2020. | Adjustment XXX 52 1 51 XXX
68389X 10 5 |ORACLE ORD .. | 04/17/2020. [ ITG INC XXX 461 477 (16) XXX
703481 10 1 |PATTERSON UTI ENERGY ORD .| 10/20/2020. | ITG INC XXX 91 95 ®)] XXX
70450Y 10 3 |PAYPAL HOLDINGS ORD .. | 04/17/2020. [ ITG INC XXX 510 649 (139) XXX
717081 10 3 |PFIZER ORD | 11/16/2020. | Various XXX | e A (0 I 9,090 | ......... [(1:1:) ) R SR XXX
74340W 10 3 |PROLOGIS REIT .. | 02/04/2020. | CORPORATE ACTION. XXX 27 36 ) XXX
747525 10 3 | QUALCOMM ORD .| 04/17/2020. | ITG INC XXX 279 441 (162) XXX
755111 50 7 |RAYTHEON ORD .. | 04/03/2020. | Various XXX 2003 2417 (414) XXX
75513 10 1 |RAYTHEON TECHNOLOGIES ORD.. .. | 04/03/2020. | CORPORATE ACTION. XXX 37 XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD .| 07/16/2020. | ITG INC XXX 176 95 81 XXX
78573M 10 4 | SABRE ORD .. 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 273 247 26 XXX
806857 10 8 |SCHLUMBERGER ORD.. .| 10/20/2020. | ITG INC XXX 785 724 61 XXX
808513 10 5 |CHARLES SCHWAB ORD.. .. | 10/06/2020. | CORPORATE ACTION.......ccoomuvrerrrirnnne XXX 0 0 XXX
828806 10 9 |SIMON PROP GRP REIT ORD .| 10/20/2020. | ITG INC XXX 1,422 1,341 81 XXX
848574 10 9 |SPIRIT AEROSYSTEMS HLDGS A ORD... .. 1 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... . XXX 415 364 50 XXX
85207U 10 5 |SPRINT ORD .. [ 04/01/2020. [ VAOUS.........cvvvrecririrririciiisiiissiisniiian XXX 177 141 37 XXX
87162W 10 0 |SYNNEX ORD .. | 12/01/2020. | Various.. XXX 257 258 0 XXX
87236Y 10 8 |TD AMERITRADE HOLDING ORD. .. | 10/06/2020. | Various.. XXX 624 596 28 XXX
872540 10 9 |TJXORD .| 04/17/2020. | ITG INC XXX 353 977 (624) XXX
872590 10 4 |T MOBILE US ORD. .| 04/01/2020. | CORPORATE ACTION........cocovmrerinrnnnens XXX 53 60 7 XXX
87612E 10 6 |TARGET ORD .| 04/17/2020. | ITG INC XXX 325 641 (316) XXX
87918A 10 5 |TELADOC HEALTH ORD.......cccocvvimrrrinrnrirernnes .. | 11/02/2020. | CORPORATE ACTION.......cccoovvvrnriirnnee XXX 170 XXX
88160R 10 1 |TESLAORD < [ 08/31/2020. | UNKNOWN. ..occrseesveemssnvnnssssnnens | e, XXX (3,710) 3,710 XXX
88579Y 10 1 |3MORD .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 5.000 875 XXX 1,045 882 163 CTZD Y I— XXX
896945 20 1 | TRIPADVISOR ORD.....ccosevrurimerierirererneesenisninns .. | 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... 4.000 111 XXX 255 122 133 (144 .. A XXX
902681 10 5 |UGIORD .. [ 12/15/2020. | CITIGROUP GLOBAL MARKETS INC...... | 10,000 | oo 361 XXX 484 452 32 (123) ( XXX
902973 30 4 |USBANCORP ORD........coourirmmrimerierirerescesenens .| 10/20/2020. | ITG INC 25.000 987 XXX 1,305 1,482 (£ ) P PRSI S ) —— .(318)] .. ( XXX
912909 10 8 |US STEEL ORD .. | 10/20/2020. | ITG INC 8,000 72 XXX 106 91 14 14 )] - XXX
913017 10 9 |UNITED TECHNOLOGIES ORD.......cccocvvvvrmmrrreens .. [ 04/03/2020. | VAMOUS.......cvvvvvvarrvessernissssessiisssssniisns | 32.000 | oo, 3,101 XXX | e, R (VL 4792 | oo (1.891) | oo | e | e (RIE) ) I—— ) XXX
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F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss)| (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
91529y 10 6 |UNUMORD .. 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... . XXX 395 262 63 63 ..325 (120) XXX
92339y 10 0 |VEREIT ORD - | 121812020 | VAMOUS.......oorvvivsirvisinnsiiissiissnins XXX 347 416 (68) | covverereernrieens [ v | veneririneeennn(88) [ oo [ e, XXX
92345Y 10 6 |VERISK ANALYTICS ORD.....c.ccovvvrivrriiirerierenns .. | 04/17/2020. | ITG INC XXX 419 747 (328) [ .vevereeereeneienn [ errrererirenne | errerenneeenn(328) | e | e XXX
92552V 10 0 |VIASAT ORD, .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 145 146 0] XXX
92556H 20 6 |VIACOMCBS CL B ORD...ocoocccrrrvssverrrrssnereness .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 855 672 184 XXX
92556V 10 6 |MYLAN ORD C| 11/17/2020. | CORPORATE ACTION. XXX 10 XXX
928881 10 1 |VONTIER ORD......oooooroeeeeccceeoeeeeesseessroeeneeeeee .| 10/09/2020. | CORPORATE ACTION. . XXX 19 XXX
929042 10 9 | VORNADO REALTY REIT ORD.....ccoevemrvrnrrirninne .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 569 532 37 XXX
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD... .| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 489 531 (42) XXX
94946T 10 6 |WELLCARE HEALTH ORD woo || 01/23/2020. [ VAIIOUS.......oocvvvvvrerriiisscrvicssiinns XXX 501 660 (159) XXX
949746 10 1 |WELLS FARGO ORD........cccovvumirmmrinrererienirneenns +. [ 12/15/2020. [ VAMOUS.........cvvveecriecrierrieesiiesniia XXX 5.136 5.219 (82) XXX
98919V 10 5 |ZAYO GROUP HOLDINGS ORD.......ccccocnvvrerrrrnee .. 1 03/09/2020. | CORPORATE ACTION......ccvvvrerrrrrrerenns XXX 279 347 (68) XXX
G0177J 10 8 |ALLERGAN ORD .| C | 05/08/2020. { ITG INC XXX 2,518 3,059 (540) XXX
G0403H 10 8 |AONCLAORD C(07/16/2020. | ITG INC XXX 1,805 2291 (487) XXX
G47791 10 1 | TRANE TECHNOLOGIES PLC... ....| €| 03/02/2020. | Various.. XXX 1,148 1,462 (314) XXX
G51502 10 5 |JOHNSON CONTROLS INTERNATIONAL ORD... | C | 07/16/2020. [ ITG INC XXX 401 489 (87) XXX
G6674U 10 8 |NOVOCURE ORD C| 12/15/2020. | CITIGROUP GLOBAL MARKETS INC..... XXX 183 XXX
H8817H 10 0 | TRANSOCEAN ORD... .|C|10/20/2020. | ITG INC XXX 195 138 57 XXX
N59465 10 9 [VIATRIS ORD .. | 11716/2020. | VaFOUS.........cvvoriiririciciniissiiciieciies XXX 382 422 (41) XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded......... XXX | YCY KT I— 5193 | ........ 69,847 | vvvovvrrrrn, 0 XXX
9799997. Total - Common Stocks - Part 4 XXX | 2N XK — 5193 | ..o (XY — 0 XXX
9799998 Total - Common Stocks - Summary Item from Part 5.... XXX 1,560 XXX
9799999. Total - Common Stocks XXX XXX
9899999. Total - Preferred and Common Stocks XXX XXX
9999999, Total - Bonds, Preferred and Common StOCKS.........c..verevviiieeererinieinnns XXX (24,633) 67,015 XXX
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Annual Statement for the year 2020 of the M ICO IN S U RAN C E CO M PANY

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

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B/A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special R and Special A t
3132DV._ 7B 5 |FH SD8090 - RMBS.......ccovcuivirririrnrinnens ‘ . | 08/28/2020 | GOLDMAN 12/08/2020 | Various...........c....... 224,284 231,083 232,254 230,729 | .o | e (K1) [ [ (354) | oveereneins v | s 1,625 | .o 1,525 | ....... 1,273 | s 162
3199999. Total - Bonds - U.S. Special Revenue and SPecial ASSESSMENTS ...tttk 224,284 231,083 232,254 230,729 0 | i [KEL)) [ 0] i, (354) | v 0] 0] .. 1,525 | ... 1525 | ... 1,273 | oo 162
Bonds - Industrial and Miscellaneous
531229 12 8 |LIBERTY MEDIARTS....ccccovvrmriririririnns .. | 05/28/2020 | Unknown 06/04/2020 | Various................... T [ s | e | s | s | s | e | s (0 [OUOURRTUSUOTRN DUOPPUPIORTORRN BUSRRRROON 0
OCCIDENTAL PETROLEUM
674599 16 2 | CORPORATION 07/06/2020 | Unknown, 09/17/2020 | Adjustment... 17
872590 11 2 | T MOBILE US SUBSRTS.........ccoosvvuurrrinas .. | 06/24/2020 | Unknown 07/22/2020 | ITG INC 16 2
915338 AB 6 |VIATRIS INC....oooooiviiiiniiiciissiisnicninens .. | 06/17/2020 | GOLDMAN 12/08/2020 | Citigroup (SSB) 50,000 49,890 51,573 49,900 | .o
3899999. Total - Bonds - Industrial and Miscellaneous..... 50,017 49,890 51,592 ..49,900 0
8399998. Total - Bonds 274,301 280,973 283,846 280,629 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
APARTMENT INVST MGT CL A REIT
03748R 75 4 |ORD 11/13/2020 | Not Available............cccoovevinrinriiciiniiens 12/01/2020 | Unknown 1.000 31 31 31
03966V 10 7 |ARCONIC ORD.......ccoevvurrrrmerirererieerininns 04/01/2020 | ITG INC 12/15/2020 | CITIGROUP GLOBAL MARKETS INC..... 5.250 99 154 99
37890U 10 8 |GLOBAL BLOOD THERAPEUTICS ORD. | .. | 07/16/2020 | ITG INC. 12/15/2020 | CITIGROUP GLOBAL MARKETS INC..... 3.000 217 134 217
452907 10 8 |IMMUNOMEDICS ORD.........cocconirrerinnes 07/16/2020 | ITG INC 10/23/2020 | CORPORATE ACTION 11.000 455 968 455
539183 10 3 |LIVONGO HEALTH ORD 07/16/2020 | ITG INC 10/30/2020 | Adjustment... 3.000 311 324 311
57665R 10 6 |MATCH GROUP ORD . 04/17/2020 | ITG INC 06/30/2020 | Various 2.000 161 167 161
69047Q 10 2 |OVINTIV ORD.....oovreurererrrirerrerierinnes .. | 01/27/2020 | ITG INC 10/20/2020 [ ITG INC....covnirmrireeireeiseseeieeienieens 4.000 171 38 171
87162W 10 0 |SYNNEX ORD.....ccooviviiririiicrinniienirinens .. | 12/01/2020 [ ITG INC 12/15/2020 | CITIGROUP GLOBAL MARKETS INC..... 2.000 116 162 116
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...........cocoorioiiiieiininiiissicicee e 1,560 1,977 1,560 0
9799998. Total - Common Stocks. 1,560 1,977 1,560 0
9899999, Total - Preferred and Common Stocks 1,560 1,977 1,560 0
9999999. Total - Bonds, Preferred and Common Stocks.......... 282,532 285,822 282,189 0




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

Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DB -Pt. E
NONE

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



Annual Statement for the year 2020 of the MICO INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value $.....1,079  Book/Adjusted Carrying Value §$.....1,079
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
A e 0 1B 0 10 0
D e 0 TE e 0
2 R
B s

o o o o o

E25



Annual Statement for the year 2020 of the MICO INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
1 2 3 4 5 6 7

NAIC Designation,

NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2020 of the M I CO I N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31

Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
BNY Mellon. PHESDUIGN, PA. ..o | einaes 227 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 227 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 227 | XXX
0599999. Total Cash XXX | XXX 0 0 227 | XXX

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

1. January. 4. April 230 | 7. July (2,431) | 10. October. 227
2. February 208 | 5. May. 230 |8. August 223 | 11. November. 253
3. March 231 | 6. June 1,548 | 9. September. 229 | 12. December. 227
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Annual Statement for the year 2020 of the M ICO IN S U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year|
All Other Money Market Mutual Funds
316175 10 8 |FIDELITY IMM:GOVT I... 12/31/2020 0.010 955,893 8 2158
8699999. Total - All Other MONEY MarKet MULUAI FUNGS. ..........vuuivuirrireiieieisesssiscses e ssss bbb 955,893 8 2158
8899999. Total-CashEquivalents e e | 955,893 | ......... 8 2,158
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A .. .0 D e 0
1E 0
2A 0
3A 0
4A .. .0
5A .. 0
6




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

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMAL. e dAL | s | bbbt | fenteb sttt | cerenb ettt nes | nebiesb et et | ettt
2. AIASKAL e A s | e | bttt eniees | eerient e enies | erers
30 ANZONA. s A | s | e bbb | Sbesi ettt ees | ettt | ereres
A ATKANSAS ... AR s | e | eeiess ettt nes | eriene st s s | ereseni et et | ceeesens e neees
5. CalifOrNIA. .ol OA | s [ et | enienbne et | cberen e | s
6. €O0l0rad0......eevrverrerriereneeOO i | et | Shiess et ees | ettt | ereres
7. ConNECHCUL......cvevvrerriricirnines CT | irerivrire | ettt | Hheetser bbbt | eetenb ettt sbnes | nebienb et en bbb | bbbt
8. DEIAWAE........ vt DE [ s | oot | eriesi ettt nes | eeriens ettt | ereres
9. District of COIUMDIA. ........cveveereedDC [ s | oottt | cbiesbnte sttt ees | nebent et | eriaes
10, FIOMAA oL | s [ o | s
110 GBOMGIA.vevvuerreeieriererrrreree OA | it [ et | s
12, HAWAITL ..o dHE | s [ s | s
13, 1dAN0 e D | s [ b | s
T4, TNOIS....ooeceeiceriernnecren L | et [ s | s
15, INGIANA....coocviccrreeeeenIN | s | s | s
16, 1OWAL.iiceecererereeend A | it [ o | s
17, KaANSAS ..o K | it [ bt | s
18, KENTUCKY.....cvveecececreeereeneee e Y it | ot | reia
19, LOUISIANG. ...l LA it | o | sttt | cherieni st | errees
20, MaINE....overierrrrrerereeendME | s | o | s
210 MAIYIANG. ..M [ i | ottt ettt ensent | suessesetansessesessntensensenas | essensessenstessesessnsentenas | neienes
22, MASSACHUSEES. ..o A | s | oo | st | s | e
23, MIChIgaN. ... M e | ettt nnnne | 2ieees
24, MINNESOtA. ..o N s | s | et | ceene et nes | cerenes
25. M IDDIoevvereeereererenrenensetMIS | it [ bbbt | ettt | Heaenbi ettt | e
26, MISSOUI. ..ot MO | s | e | s
27, MONEANA. ..o T i | e | sttt | cererinni et enines | srbees
28, NEDIaSKa......c.covveireerniere el NE | s | o | st | s | v
29.  Nevada ANV | s | sttt | frenter ettt | cererieni et nenines | srrnes
30.  New Hampshire........cccoevivvvrennee INH e | bbbttt b s | etsebetb s en et tes | serersen st en et ene st ensennes | cresserntnsi e et nnene | entere e
310 NBW JBISEY . N e | ettt s et ensent | saessessntensesseses st ensensetas | esseniesnesntenaes et neentenas | nreenes
32, NEW MEXICO......cvuriricccienenctd NV [ i [ s | eresesb et | s | e
33 NEW YOTK.eieicrricrrereneendNY s | oo | Shte bbbt | ettt s | resieni ettt | ettt
34, NOI CaroliNg......cveveererereeertNC | iiiiiiiirs | ottt | sttt | cerensenies st nensnes | sebnes
35, NOMh DaKota. ... edND s | e | criees ceveeeenen | s
36.  Ohio Property & Casualty............cccrvvernn. 1,522,605 | ...ccooovvvrnecs 1,596,527 [ .oovereeiinnierierienins | coviieiissiesiesissiinnis
37, OKIENOMA. ..o dOK | s | ot | st | cererinne ettt nenines | sereres
38.  Oregon... LOR | s | s | e | s | s
39.  Pennsylvania.........ccccooerrrninnnne PA | s | ettt ssess et entestesnnnns | fetaniesiesnesntantensesnents | erseentessestessneantessessetnes | sesessesnsansessetansensesaesanen | ceeesensesneente s et neentenae
40, RhOGE ISIANG.......coveerieivirieecd R i | bbbt | shesien bt | eeeeni et | ebeees
41.  South Carolina... SC | et | et | Srenternn sttt enes | cererien et nenines | eereees
42, SOUtN DAKOIA.....vvveirrrrieiercr e SD | s | et | Hhentes ettt enes | aeresb et bnes | nessent ettt | ettt
A3, TEMNESSEE......uvevecreerenrererrreet TN | iiiiiiiiis | ottt | sttt | cererinne et nenines | eereres
A4, TEXAS..oueeerienieereseniseisessensines DK [ ciririiiniis | ettt | Shiesbs ettt | eeeten et | srbins
45, ULAN.ccrcenceedUT i s | chtsena sttt | frers et esnnnes | neressnes st enns | erbiees et
48, VEIMONE..ooiviiiiccerncnrereen VT it | oo bbbttt | Shteetiens e bbbttt enes | fretet bbbt ebs | erset bbb | sebeni et
47.  Virginia B.... | Property & CasUaItY..........cooovueieenrerereeeireeseeeeisineieeeseesessese e sessssensennes | seees 557,062 | ..ovverereerennens 573,775
48, WAShINGON. ..o e WA | s | et | Hhtts sttt nes | eebee bbbt n b nes | nesienb ettt | ettt
49, WESEVIFGINIA. ..ot WV i | ettt st s s st ensense | suessessesassessesnssnsansassesns | essensesnesssessessesnsansesas | nesenes
50.  Wisconsin e WE e s | erbene ettt | et | ceenes
510 WYOMING. oo WY i | oottt s ettt essessebnsnnne | sessessesssesesassessesnsensasns | sesesnssensessesantessessesnaas | esseereaassesserneesennensetns | nesansesneeentees et eaentennees
52, AMETICAN SAMOG......corevirrierrerrsdAS | iiiiiiiirs | et | sttt | bbbt nenines | sebnes
53, GBUAM..ceciericricenerisrinereensssOU [ i it | sheesri ettt | ettt | crries
B4, PUBHO RICO......oueveiirriirienrnedPR | i st sens | chtseeisse s s st sseees | fressiesst sttt sssentes | neeessess et ennns | crbiesti et
55, US VIFGIN ISIANGS.......ceeevrirreee VI | i | oottt ensenn | suessessesassessessssnesnssensenns | ossessesessssnsssnsesesansesses | neseees
56.  Northern Mariana ISIandS..........MP | .o..coiiis | oo | st bt | cererinne et enenes | srrees
57, €aANAA. ... dOAN s | oot | ceter sttt nes | eeteeb et ranes | resiens ettt | eraent e
58.  Aggregate Alien and Other. XXX XXX 0 0. 0 0
59. XXX 1,522,605 | ...cccovvirenees 1,596,527 | .ovooevercerininad 557,062 | .oooovercernnnns 573,775
DETAILS OF WRITE-INS
B80T, i | e | s | i
BB02. vttt | e | e R | cries
5803. .. cee | et | R | eees
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVe)......cvurrecreerireirens XXX XXX 0 0 0 0
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