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Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | eeseeeennrenne 299,818,157 | ..oovveeveeererereeeeneinee | veereeineiens 299,818,157 | ..evverirene 265,131,604
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SEOCKS......vcurerrerrrreeisresseseseessssssseesesssssssssessassssssessssssssessessasssnssessansssssessassans | ssessssssessossans 79,441,871 | oo 377,615 | oo 79,064,256 | ..coovvveriinnns 90,062,463
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......coovvvvrecirerieieieiese s | coeveeseisssesaenns 7,382,952 | oo, 1,057,952 | ..coovcrrnnnd 6,325,000 | ..ccoveverrrnne. 6,324,512
5. Cash ($....2,059,748), cash equivalents ($.....11,989,435)
and short-term investments (§.......... 0) 1ttt ettt nns | eresessenienaens 14,049,183 | oo | e 14,049,183 | ..coovvevne 22,689,481
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS..........ociuiiiiiiiii s | ereeeseeneerees 16,725,361 | oo | e 16,725,361 | coovvverene 27,540,629
9. ReCEIVADIES fOr SECUMHIES........cvuuveerieeriiriiisiie bbbt bestiens | sesiesssesi s 5428 | oo | e 5428 | oo 5,000
10.  Securities lending reinvested collateral @SSEtS...........cvviivreiiiiieieieesie e sees | cereresiesesienens 3,023,282 | v | e 3,023,282 | ..o
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......ccviieeieieesesieeeisseessieniens | cvreneesseeneas 420,446,234 | ........cceonnee. 1,435,567 | .ooverreinnn 419,010,667 | ..coovvrrenes 411,753,689
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | cerrerrerirrennnns 24,800,181 | .ovovrvvereieiens 903,151 | ovvevererenne 23,897,030 | voovoererrrinnns 22,573,684
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....1,168,209 earned but unbilled premiums)..........ccc.ccecus | covvvrevrrnnne. 150,375,743 | oo | cveveeseinnens 150,375,743 | covvvvne 139,404,179
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........cccovcuevereeeeieeteeceeeeeeesssessetesssesssesasseseees | ceevesssesessnans 44,082,857 | ..o | evereeisiennienan 44,082,857 | ..ocvvvreenne. 7,479,992
16.2 Funds held by or deposited with reinsured COMPANIES............cccevevereierereesieieeieieens | evveieeiesienns 52,570,606 |...occoeveverererceeeeeceeeeees | e, 52,570,606 | ....ccevvneee. 44,599,185
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccoceeevvcees | covvieiveirinennns 1,101,816 | oo | e 1,101,816 | wooceerccrcaee. 1,706,525
18.2 Nt defeITed 1aX @SSEL........cvuu ittt nns | sbsesbiesbe bbbt | sebensianssens st | sttt (O TN
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e 8,752 | oo 8,752 | oo 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............ccccouereverieiieceisieeeseieees | e 11,324,248 | ... | e 11,324,248 | ..o 227,304
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........coviieieiciieeieeese s | ersreriesssienees 3,196,894 | .o 17,889 | v, 3,179,005 | .o 1,671,187
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25).........cvuruerireeeieineineeseieesssississessssssesssssssessssssssssssssssesss | esessesessesens 709,720,936 | ....coovvvvrirnnee 2,365,359 | ..ccovovrnnee 707,355,577 | covvveeenn 631,348,578
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27).....crurieririreireeireeseessieesesssessssassssesssssessesssssessesssssessessesssessessesssssns | sesssessssessns 709,720,936 | ...coovvvirrrnnee 2,365,359 | ..ccoovrennee 707,355,577 | covvveriennn 631,348,578

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501, SUICharges RECEIVADIE..............ccuevevcieieieicese ettt | setessssessessesaens 1,194,259 | oo | e 1,194,259 | o 1,186,991
2502. MiSCEllaneous rECEIVADIES............cuuuiiuiuiiiiiiiieriisissiseneneei e sissnies | sooesiiesisesisssesnnes 334,026 | ..o | e 334,026 | ..ooovvrrririnee 297,980
2503. Equities and deposits in pools and asSOCIAtIONS...............c.euiviveieieieieieieierese e seeseseies | cveesessssessesesseees 169,010 [ vovvceceeeeeeeeerees | e 169,010 | oo 184,415
2598. Summary of remaining write-ins for Line 25 from overflow page..........occoeeveevereieneieiies | ceveveiseiesienns 1,499,599 | ..o 17,889 | oo 1,481,710 | oo, 1,800
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ucverererimmenisesssrisersessnmsssssssenes | coeenssnseneseeens 3,196,894 | ..o 17,889 | v 3,179,005 | .oooovvvriciis 1,671,187
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Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident Year $.....38,863,599).........c.ccvmreriereinriieeeiesissess s sses s s s ss s ssss s ssesssesssesssnssnssnnaes | srresseessnnssesseaniens 170,351,879 | ovveveeereereernne 162,658,785
2. Reinsurance payable on paid l0sses and [0S adjUStMENT EXPENSES..........ccvvuiieriiiiriieiieieiee st ssesnes | seessssessesssisssssassenaes 7,699,086 | ..ovoverereeenn 1,206,525
3. LOSS AUIUSIMENT EXPENSES.......ouiviiveieciictiieie ettt sttt bbbttt bbb et sse st bes s snnns || evsesisbessessesensinsaneas 28,838,488 | ...ccvvrieire. 28,848,153
4. Commissions payable, contingent commissions and other similar Charges...........ccceueeeieincieieeseiieiseeeesessssssesesssseses | cevvveseesississsiessensensnndy 193,893 | covevveiveiieiesseieaad 4,397,480
5. Other expenses (excluding taxes, licenses and fees)..........coevreerrrurrenrennenns 10,675,114
6.  Taxes, licenses and fees (excluding federal and foreign INCOME tAXES)..........ccrrerrrererieriieiieiesseiesss s sesssssesssses | ersvessesssssiessessnesnessesnn038,809 | vvvevvevcreiissireines 1,168,090
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......cvurrerreerrernerneerrenernennees | vevmeneeneereeseeneenenneeesi 00,000 [ cooioiiriieiecee e
7.2 Netdeferred taX HADIIILY.........ccccceieiriices ettt sttt stesb s st | sessessessasssessessss e ssessssssssessentnns | ssbessesiessessssses s tnsas 728,381
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....201,349,335 and including

warranty reserves of §.......... 0 and accrued accident and health experience rating refunds

including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccccueeveieicrisiecseeeeieeeessieseiins | cvevesiessseseissisnens 52,808,645 | .ooovvreiieiiiee 51,318,980
10, AGVANCE PIEMIUM.....ovevecvreiee ettt et tes et bt ss s s bbb et st es s s bes s s et s s st es s bbb e s s ss et s s s s e s s s et entes e bae b s s ssessssssensessetntases | sestessssssssssssestessnsntessesassansassases | sessesssessessesssessessesesssnssssessnsnnees
11.  Dividends declared and unpaid:

11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene

112 POICYNOIAETS. ...ttt bbbttt sttt s st st | fesbassbsssssssssesbs st (X ) | R (1,513)
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccovvcveirevciereeieieieiseee s eereses s ses s ssesssssssesseses | eveesessesssseessssssesen 63,387,261 | covvereereerereians 9,589,813
13.  Funds held by company under reinsurance treaties....
14.  Amounts withheld or retained by company for account of others....
15.  Remittances and items NOt AIIOCAIEA............c.cuiiiuriieieicis ettt nsnn
16.  Provision for reinsurance (including $.......... (0o 11T PO
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affliates...........cccveurieiriiiisiiee st | sressesses e 5,878,622 | oovvvrvrevrereieis 5,910,128
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYabIE fOr SECUMHES. .......cuuevriiericiiesiesiseici sttt bbbt bbbt en b n b stensnnans | sessestessessessessnssenens 4,750,078 | ..o
22, Payable fOr SECUMHES IBNAING........vurerirreereieiieerct ettt sttt sttt ss st ssssssentnsnssns | oeesesssssnsssessnsennssesens 3,023,284 | ..oveeee e
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25.  Aggregate write-ins for liabilities................... n(27,346) [ e 1,294,118
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vrrriniereneneeeeseieeesesesseesesteeeseesessseesenn | evees ....521,389,833 452,039,205
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 28 GNA 27).......ccuiiriirrineireise et ss sttt ss bbbt ns st nnsenes | sbsssssesssssssssssnseas 521,389,833 | .o 452,039,205
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiieieicteis ettt bbb bbb s bbb s s bbbt b b s e n s saenanns | sebesbessessesssenasssenas 5,000,000 |..oovoivererereeeeeee s
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNQ@SSIGNE fUNGAS (SUMIUS).......cvrvererrereereresresnesesessssessessssssessessssssessessssssessesssssessessassssssessssssssessessssssessesssssessasssssessessenssessessansns | sssessassssssessasssnsnne 180,965,743 | ..oovvvererrrinenns 179,309,374
36. Less treasury stock, at cost:

36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee

36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......

37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........ovrrurrrrrrurrirerrrereeeesnneseesessesesssssssesssssssssssssssssssessesssssssssessssssessessns | sssesssssssssesssssssess 185,965,743 | ..o 179,309,374
38, Totals (Page 2, LINE 28, COl. 3)......cuuieiiiieieiieiie ettt ettt | eetbnes st nees 707,355,577 | ceovveverncrncrinennne 631,348,578
DETAILS OF WRITE-INS
2501, State SUIChArgES PAYADIE. .........c.covuivciiicicie ettt bbbt st st s ensnssenens | eestessesses et anes 1,399,597 | oo 1,245,265
2502. Reinsurance assumed OVErNEAA PAYADIE. ..ottt ntessenns | erssentess et en et naes 55,180 | oo 48,853

2503. Pooled general expenses payable

2598. Summary of remaining write-ins for Line 25 from overflow page (1,496,666)

2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 GD0OVE)..........ciieiveiiiriiiisisissisissecseseesesseseesesssssssssssssssssssessssssssssssssssssnses | sessesssssessnssssassesesnsenes (27,346)

2901.

2902.

2903.

2998. Summary of remaining write-ins for Line 29 from overflow page

2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)

3201.

3202.

3203.

3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (written $ 102,567,872 63,330,115 339,170,023
1.2 Assumed......... (written $ ...26,844,426 |... ..27,880,257 110,712,947
1.3 Ceded.. . (written $ .102,605,848 |... ..63,575,035 339,327,732
14 Net......coorenne. (WHHEN $.....28,298,114).......oooveeveceeee st ss s sssnes | esssiessssenns 26,806,450 27,635,337 110,555,238
DEDUCTIONS:
2. Losses incurred (current accident year $.....16,384,925):
2.1 DIFBCL.... vttt ittt | sessessns s 56,515,465 |.....ccocuunvn. 26,364,087 | ...c.eeoee. 192,737,968
2.2 Assumed. ..14,417,830 |... 14,921,829 |. ...58,066,359
2.3 CBUEBM. ...ttt | erienni s 56,419,519 [, 26,519,807 [ oo 192,676,646
2 NBL oot R bbbttt | sbienrsenseenneas 14,513,776 | oo, 14,766,109 |...covverrnees 58,127,681
3. Loss adjustment expenses incurred.. 3,891,072 |... ...4,620,579 |. ...16,609,862
4. Other underwriting EXPENSES INCUITEM..........curuuririeeereieeeereeeireesreteesees et ee e sess st s bbb sse st
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7)......erivieieriincireinieineeeenetseise i ssessssssesssessssssssnes | oessnssnssssesnsensenns 84,376 | oo (CAGIT A4 [— 440,247
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuieicicieiee ettt bbb se s sse s snaas | cvesbessesanssssas 2,536,747 |.ocveverernne 2,123,515 | . 9,798,806
10. Net realized capital gains (losses) less capital gains tax of §.....877,847 ... eeeeerieeeias | creeniessiiseienes 3,225,890 |, 204,770 | oo (3,120,813)
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuuiiiiiiieieieieieiie sttt sttt sses s bas | sressssesesaesanes 5,762,637 |..ocovvererrne 2,328,285 |..ccooverennnn 6,677,994
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....6,223) ...(6,223)] .. ...(385,629)
13. Finance and service charges not included in premiums.... 359,811 |... . 1,207,169
14. Aggregate write-ins for MISCEIlANEOUS INCOME........ccururierrirririrrirree ettt snssessesssssesssssessessnsns | sresssssasssssssssnssssssssanens 0 e 164 | 62,181
15. Total other income (LINES 12 thrOUGN 14).......vuevcvieie ettt es s s st saessesenses | ssssssssssssansesansas 353,588 883,721
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15). ..ottt b st sse s ssssenaens | eevsssssesinsnaad 6,200,601 |..ocveveerrrenes 1,523,020 |...ccovvererenn 8,001,961
17. DIVIdends t0 POIICYNOIABTS..........cucveeveeirecieieciesetete ettt ettt et s s s s s tes s tensas | sesssssssssessssnsanes 86,353 | .o 20,263 | .o 126,503
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cueieiciiriiciesie ettt sssse s ssses s ssssssssssessesns | svessessesssansnd 6,114,248 |....cooevevvnen 1,502,756 |...cccocverernene 7,875,458
19. Federal and foreign iNCOME taXES INCUITE.............ceviviieeieieteie ettt sse st ae s s b s sss s sssssens | aessssssssssnssssesansas (3,138)] v, 2438% |...ccovene 2,148,028
20. Netincome (Line 18 minus LiN€ 19) (10 LINE 22)..........ccceviuiveireieretiesieiesetssie et sesses s sesssssssssenes | cvesvesssensennnd 6,117,386 |......ccceo...... 1,258,863 |................... 5,727 430
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. 179,309,373 ....168,788,448 | . .168,788,448
22. Netincome (from Line 20).........ccoevvrirererrerererierrirennn. ...1,258,863 | ..coocvevviee. 5,727,430
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....2,230,705..........c..ccoevveerrrmmerrneresnenes [ e 3,565,351
25. Change in net unrealized foreign exchange capital gain (I0SS)........ccouiieiiurirereieiieieise e ssssssesssnes | esvesiesie e 3,382 |...
26. Change in net deferred INCOME AX.........curerirerieiieeieteee ittt ettt sttt
27. Change in NONAAMIKEA @SSELS........c.uvurerririereieieeereire ettt bbbttt
28. Change in provision for reinsurance.. .
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35, DiIVIdENdS 10 SIOCKNOIAETS. ........ouvuiiiiiieicieietie ettt sttt es b s s nsessens | nebnsessessessssassesssssntensesns | sessesessssessnsstessessessnsanses | sessessesssessessessessnsessesnsas
36. Change in treasury stock .
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS.........c.cvuevucirereeiireieieeie et sss e ssesssss e saessns |_sssssssssssans (5,000,000) [ .ovovvererierererneieeen | i, (5,505,447)
38. Change in surplus as regards policyholders (Lines 22 through 37).........cccueevereiiieisiieeieieisssesesssesessssssssssenssens | osseesesssssensaad 6,656,369 | ...cccoennee. (14,272,950)| ....oovvevene. 10,520,925
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 185,965,742 | ... 154,515,499 | ....coco.ee. 179,309,373
DETAILS OF WRITE-INS
0507, ettt h bbbttt tnents | senbent sttt biens | eebeesenss sttt enen [ Hreeeteni ettt
0502. oottt ettt ents | senbes b st ettt esbtens | eebees ettt enes [ Heeertene sttt
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401, MisCEllaneouUS iNCOME OF EXPENSE. .....cuvuurririrrieisersessssssessesessessessssessesse s ssssessesssssssessessessssessessesssssssassessesssessessessnsnsns
1402, s

1403. ..

1498. Summary of remaining write-ins for Line 14 from overflow Page..........ccceereeierseerieeeeeeseseeseseesesssesesesessessssnns | eovreriesensesesisssesensnnses0 | evereeienissieseesseniereerend0 | oo
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE)........oiuiviririiiieiicesieseeciesesesisessesssessssssessesssssssessssssenses | sessessensessssssnssnsenessesed | eevereessnssesessssensensenes 104 | vnne ..62,181
3701, MiISCEIIANEOUS GAINS / I0SSES........oeevervrerieeieiieiese st es s s s s st st es s ss s sasss s sssesasssssessesnssssessesans | sessesessessesisssssessssnsensanens | e (5,505,447)
3702. Reclass for organizastional FeStIUCIUIE..............ccovveveivevcrererieeseseeseresesessessessssesssssesssssssessssssssssessssssssssssessessess | sereneserensee(9,000,000) [ 1ovvrcviivereiierensisriernenes | evvsreesisssesee s
3703, RS RS SRRRR AR EeeebResssbesessenb st st st | srentensestensansnssessentnsens | nebessestensesesten s estentans | sressensiess ettt enes
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......cviviuieiieiiisicecisces et ssssasseensssssensssesssssnssnsenns | senssssessesnnas (5,000,000)] ooveereiieiceiea (L] (5,505,447)
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Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 59,453,224 35,338,207 | .cvvvrennee 112,413,106
2. Netinvestment income... 2,926,613 2,734,702 | ... ..9,947,928
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et 353,588 | ..o 10,106 | oo 883,721
4. Total (LINES T HIOUGN 3)...erieieeii ettt bttt st ntenen | sesessessessnes 62,733,425 | ..o 38,083,015 | .oovvenvne. 123,244,755
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 34,902,407 | ..ooovvrevrrnen 19,613,194 | .coovvviiene 71,813,324
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 14,914,763 | coovvvvnee 19,318,945 | ..o 47,449,969
8.  Dividends paid t0 POICYNOIAETS. ........cuvurereecirireieireie ettt st esnnnes | enetessessessensnessnes 86,353 | .o 93,091 | oo 308,313
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. 549,999
10, Total (LINES 5 throUGN 9).......eucveeeceeieieecireie ettt sttt stessnssentes | seeeessssesssens 49,903,523 | ...coovveene 39,025,231 | oo 120,121,605
11.  Net cash from operations (Line 4 MINUS LINE 10)........cccouiuiuiiieniieiieeecee ettt be e snsens | ovsesesssssesns 12,829,902 | .....ccoevvverene. (942,216) | ..cvcvvvereree 3,123,150
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS. ... erieeeeeecesetee ettt t s | enienienins 12,156,803 | ..covvvvveeneen. 13,291,059 | oo 40,620,106
1202 SHOCKS . .ot | etienienins 15,180,386 | ...ooevvrcvrrcrirrinan 46,189 | .. 6,326,825
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  Oher INVESIEA @SSELS........ucvuieieeiiiiieie ettt bbbttt nsenieen | sbseensnsensens 12,639,768 | ..o 216,272 | oo 1,925,417
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS.............cc.cveverceieiccieeeee s | e | covvssesissssses s snes (V2K ) | (0)
12,7 MISCEIIANEOUS PrOCEEUS. .......ovcveiveiriieiicisiiteiets ettt s st s s ss e sntans | dsstensesnssnsenas 4,750,078 | ..coocvovvvenn (195,007) [ oo
12.8  Total investment proceeds (LINES 12.1 10 12.7)......veveuieeiereirereeece ettt sss s ssssessesssssnees | eveesssssssesas 44727035 | .ovevieran 13,358,261 | ..covvvene 48,872,348
13.  Cost of investments acquired (long-term only):
1311 BONAS.....vutiieeeiiiiciie ettt s sttt sttt senns | nssiensentend 47,032,329 | ...ovvovrenes 14,671,239 | oo 46,791,287
1302 SHOCKS ettt | faeeeseei s 173,306 | ..o (VA1) ] E— 2,656,374
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ... bbbttt | bttt 26,241 | ..o | e 9,750
13.5  Other iNVESIEA @SSELS........cvuiviveiecictceei ettt s st s s s s s sssanes | evsesssssssessesnsan 283,697 | oo 101,630 | oo 861,840
13.6 Miscellaneous applications 3,023,710 1,496,410 | coovevvieinns 1,999,998
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..50,539,284 .16,266,305 ....52,319,248
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LiNe 14)........cccovurinrnririnereineneseeseeneiseseessssssesssesss | sevreessseseneens (5,812,249) | ...ceovvreenne (2,908,044) | .....vvvrernne (3,446,900)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).........ovvevreverieeieiieiesee ettt b s sse s saessesssbessessesens | svsessssssinens (15,657,951) | ..o 5,769,809 | .....ccceouueee. 9,841,591
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (15,657,951) | ..o 5,769,809 | ..o 9,841,591
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccoevevvvveee | cevvrrerverennn. (8,640,298) | .....cvevvevrrne 1,919,549 | ..o 9,517,841
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN.......vveiireieeieeiseeieise st s sttt ssnssens | sansssnsssessans 22,689,481 | ..o 13,171,639 | oo 13,171,639
19.2 End of period (LINe 18 PIUS LINE 19.1)....ccuiiiiiieiieineineiseieisiesiss sttt bttt ssssees | onssesiesiaes 14,049,183 | ..coovvrvenen. 15,091,189 | oo 22,689,481
|Not(-:': Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk Rt f R E e E e EE R R R A eSS A ARt EesE et s st s et enntenntes | snstenstenstenntannt st st enntens | srenssenssenstenntenssenstenntenntss | entiensensens ettt snes
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Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices
This statement has been completed in accordance with the accounting practices and procedures prescribed or permitted by the National Association of
Insurance Commissioners (NAIC) and the State of Ohio. A reconciliation of the company's net income and capital and surplus between NAIC SAP and
practices prescribed and permitted by the Sate of Ohio is shown below.

SSAP FIS FIS
# Page | Line# | Current Year to Date 2020
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 6,117,386 |$ 5,727,430
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | | E E
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 6,117,386 |$ 5,727,430
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 185,965,743 |$ 179,309,374
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
I | I s B
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 185,965,743 |$ 179,309,374

The preparation of financial statements in conformity with Statutory Accounting Principles as described in the NAIC Annual Statement Instructions and the
Accounting Policies and Procedures Manual requires management to make estimates and assumptions that affect the reported amounts of assets and liabilities
and disclosures of contingent assets and liabilities at the date of the financial statements and the reported amounts of revenue and expenses during the period.
Actual results could differ from those estimates.
B. Use of Estimates in the Preparation of the Financial Statement
No significant changes
C. Accounting Policy
(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds not back by other loans are stated at amortized cost using the scientific amortization method.
(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed securities are stated in accordance with the guidance provided in SSAP No. 43R: Loan-backed and Structured Securities. The

retrospective adjustment method is used to value these securities

D. Going Concern
Management has concluded that there is no substantial doubt about the Company's ability to continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors
No significant changes
Note 3 - Business Combinations and Goodwill
No significant changes
Note 4 - Discontinued Operations
No significant changes
Note 5 - Investments
D. Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions

Prepayment assumptions for single class and multi-class mortgage-backed/asset-backed securities were obtained from broker dealer survey values and
internal estimates.

(2) Securities with Recognized Other-Than-Temporary Impairment

Not Applicable

(3) Recognized OTTI securities

Not Applicable
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Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in eamings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 580,550
2. 12 Months or Longer $ 4,498
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 35,650,998
2. 12 Months or Longer $ 392,333

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

The Company performed an analysis of loan-backed securities and determined that exposure to credit risk was not a factor and did not warrant any
other-than-temporary impairments.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received

b.  The Fair Value of that Collateral and of the Portion of that Collateral that it has Sold or Repledged $ 5,232,186

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transaction — Cash Taker — Overview of Secured Borrowing Transactions

Not Applicable

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

Not Applicable

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

Not Applicable
M. Working Capital Finance Investments
(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs

Not Applicable

(3) Any Events of Default or Working Capital Finance Investments
Not Applicable

N. Offsetting and Netting of Assets and Liabilities
Not Applicable

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant changes
Note 7 - Investment Income
No significant changes
Note 8 - Derivative Instruments
A Derivatives Under SSAP No. 86 — Derivatives
Not Applicable
B. Derivatives under SSAP No. 108 — Derivatives Hedging Variable Annuity Guarantees

(2) Recognition of Gains/Losses and Deferred Assets and Liabilities
a.  Scheduled Amortization

Not Applicable
b.  Total Deferred Balance

Not Applicable
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statement for March 31,2021 ofhe NMIOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

c.  Reconciliation of Amortization
Not Applicable
Note 9 — Income Taxes
No significant changes
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A. Nature of the Relationship Involved

Effective January 1, 2021, a mutual holding company structure went into effect. Through this conversion, the Company and its mutual affiliates became stock
companies under Encova Holdings, Inc., which is 100% owned by Encova Mutual Insurance Group, Inc.

B. Transactions
Effective January 1, 2021, $5,000,000 was reclassified out of unassigned surplus into common stock with the issuance of 1,000 shares to Encova Holdings,
Inc. at a par value of $5,000.

Note 11 — Debt

A Debt, Including Capital Notes

No significant changes

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
No significant changes
Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
A Number of Share and Par or State Value of Each Class

As of March 31, 2021, the Company had 1,000 capital stock shares authorized, issued, and outstanding, with a par value of $5,000.

Note 14 - Liabilities, Contingencies and Assessments

No significant changes

Note 15 - Leases

No significant changes

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B. Transfer and Servicing of Financial Assets
No significant changes
C. Wash Sales

No significant changes

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes
Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes
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Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value Measurements

A. Fair Value Measurements

(1) Fair Value Measurements at Reporting Date
Inputs Used for Assets and Liabilities Measured and Reported at Fair Value
SSAP No. 100, Fair Value Measurements, clarifies the definition of estimated fair value and establishes a hierarchy for measuring estimated fair value.
The hierarchy established by this standard consists of three levels to indicate the quality of the estimated fair value measurements as described below:
Level 1 - Quoted Prices in Active Markets for Identical Assets and Liabilities: Unadjusted quoted prices for identical assets or liabilities in active markets
that are readily and regularly obtainable.
Level 2 - Significant Other Observable Inputs: Quoted prices in markets that are not active or inputs that are observable either directly or indirectly.
These inputs can include quoted prices for similar but not identical assets or liabilities other than quoted prices in Level 1.
Level 3 - Significant Unobservable Inputs: Unobservable inputs that are supported by little or no market activity and are significant to the determination of
estimated fair value of assets or liabilities. Unobservable inputs reflect the entity’'s assumptions about the assumptions that market participants would
use in pricing the asset or liability.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ $ 1219375 |$ $ $§ 1219375
Common Stocks, unaffiliated $ 56,343,084 |$ $ $ $ 56,343,084
Total $ 56,343,084 |§ 1,219,375 |$ $ $ 57,562,459
Liabilities at Fair Value
$ $ $ $ $
Total $ $ $ $ $

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

Not Applicable

Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred between Levels 1 and 2. This policy also applies to transfers into or out of Level 3. The Company had no transfers into or
out of any of the levels during the period reported.

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Not Applicable

(5) Fair Value Disclosures for Derivative Assets and Liabilities

Not Applicable

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not Applicable

Fair Value Level

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 313,298,746 |$ 299,818,157 |$ $ 313,298,746 |$ $
Common Stocks, unaffiliated $ 56,343,084 |$ 56,343,084 |$ 56,343,084 |$ $ $ $

Bonds and Common Stocks

When available, the estimated fair values for bonds, including loan-backed and structured securities,and unaffiliated common stocks are based on quoted
prices in active markets that are readily and regularly obtainable. Generally, these investments are classified in Level 1. Generally, these are the most liquid
of the Company’s securities holdings and valuation of these securities does not involve management’s judgment.

When quoted prices in active markets are not available, the determination of estimated fair value is based on market standard valuation methodologies, giving
priority to observable inputs. The significant inputs to the market standard valuation methodologies for certain types of securities with reasonable levels of
price transparency are inputs that are observable in the market or can be derived principally from or corroborated by observable market data. Generally, these
investments are classified as Level 2.

When observable inputs are not available, the market standard valuation methodologies for determining the estimated fair value of certain types of securities
that trade infrequently, and therefore have little or no price transparency, rely on inputs that are significant to the estimated fair value that are not observable in
the market or cannot be derived principally from or corroborated by observable market data. These unobservable inputs can be based in large part on
management’s judgment or estimation, and cannot be supported by reference or market activity. Even though these inputs are unobservable, management
believes they are consistent with what other market participants would use when pricing such securities and are considered appropriate given the
circumstances. Generally, these investments are classified as Level 3.

Not Practicable to Estimate Fair Value
Not Applicable
NAV Practical Expedient Investments

Not Applicable

Note 21 — Other Items

No significant changes
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Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 22 — Events Subsequent

Subsequent events have been considered through May 12, 2021 for these statutory financial statements which are to be issued on May 12, 2021. There were no events
occurring subsequent to the end of the quarter that merited recognition or disclosure in these statements.

Note 23 — Reinsurance

No significant changes

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

F.

Risk Sharing Provisions of the Affordable Care Act
Not Applicable
(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions? Yes[ ] No[X]

(3) Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons
for adjustments to prior year balance:

Not applicable

(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year
Not applicable

(5) ACA Risk Corridors Receivable as of Reporting Date

Not applicable

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A

Change in Incurred Losses and Loss Adjustment Expenses

Reserves for the Company's incurred losses and loss adjustment expenses (after intercompany pooling) attributable to insured events of prior years
reflect favorable development totaling $3,038,706.67. The development can be attributed primarily to the re-estimation of unpaid losses and loss
adjustment expenses in the workers' compensation, commercial auto liability, private passenger auto liability, commercial multi perils, and products
liability lines of buisness. The favorable development in these lines was slightly offset by losses in auto physical damage, homeowners and
farmowners, and other liability line of business. The changes reflected in these lines were generally the result of recent development trends. There
were not any premium adjustments made as a result of this loss and loss adjustment expense development.

Information about Significant Changes in Methodologies and Assumptions

There have been no significant changes in methodologies and assumptions used in calculating the liability for unpaid loss and loss adjustment
expense.

Note 26 - Intercompany Pooling Arrangements

No significant changes

Note 27 - Structured Settlements

No significant changes

Note 28 — Health Care Receivables

No significant changes

Note 29 - Participating Policies

No significant changes

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

No significant changes

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant changes

Note 33 — Asbestos/Environmental Reserves

No significant changes

Note 34 — Subscriber Savings Accounts

No significant changes
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NOTES TO FINANCIAL STATEMENTS

Note 35 - Multiple Peril Crop Insurance

No significant changes

Note 36 - Financial Guaranty Insurance

B. Schedule of Insured Financial Obligations at the End of the Period:

No significant changes
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[X] Nol[ ]
If yes, date of change: 01/01/2021
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

Encova Holdings.Inc. was formed to hold 100% of the stock of former mutual insurance cos. Encova Mutual Insurance Group, Inc. was formed to hold 100% of Encova Holdings, Inc.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company | State of
Name of Entity Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[] NAX]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2018

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2018

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/03/2020

By what department or departments?
OHIO DEPARTMENT OF INSURANCE

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

10.1
10.2

1.1

1.2

13.
14.1

15.1

15.2

16.1
16.2
16.3
17.

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
1421 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 23,315,917 22,121,172
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 23,315,917 $ 22,721,172
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NAI[X]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 3,023,354
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 3,023,282
Total payable for securities lending reported on the liability page: $ 3,023,284
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
BNY Mellon 500 Grant Street One Mellon Center, Suite #1035, Pittsburgh, PA 15258
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
0ld Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
Chickasaw Capital Management, LLC U
New England Asset Management, Inc. U
Northern Trust Investments, Inc. §]

17.5097

For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's invested assets? Yes[X] Nol[ ]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[X] No[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed

127398 Chickasaw Capital Management, LLC 254900C6FRILTWA2B610 Sec NO
109846 New England Asset Management, Inc. | KUR85E5PS4GQFZTFC130 Sec NO
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PART 1 - COMMON INTERROGATORIES

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
105900 Northern Trust Investments, Inc. BEL4B8X7EHJU845Y2N39 Sec NO

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

19.

20.

21.

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuer or obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?
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GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0

Total XXX XXX 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nol[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ[ ]
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
All Other Insurers
00000......... AA-3191388........ | VErMeEer REINSUTANCE Ltd.......c.ooeressrrssrsrssnessesses s BMU......... | Unauthorized....|......o.ooocoroee Lo
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama........ccocoovnineiniininnns AL|....... Nucio e | e | ereeiereees e nes 395 | 450 | s 989,100 | .oovorcerrrrrirenes 437,886
2. Alaska......coooorrrenrnnreieniens AK|....... Nurio | errrerrreirriernsesnsnssnees [ ernreesssssssssessssesssssnsies | orsessesssssssssessssssessessanss | sssessssssssesssssessessassesns | ersessessasssessessesssnsassenss | sessesssesessessensssiens 784
3. ANiZONA.... AZ|.... L et [ e | e (AL) ) (157 102,798 | oo 52,557
4. Arkansas........ocoininnnnn AR |..... Nuve [ errrirrrrerrneeensnnes | cerreeesessresssesssssneeseie | seeseesssesseessssssesessssssanse | rssessesessstessesetessesesees | sressesestesessetessesesnenssans | sesstessesnesessesessenssassesns
5. California.......cccoerernieneirenen CA|.. Lot [ e [ e | e 1,380 | oo 5,655 | v 1,225,357 | oo 1,111,140
6. Colorado........coeurrerrerenrennenes CO ... Lot [ rrerrrreireeeeneeneersereninnes [ eerneeessesnsessssessesssssssnes | essesessseessnsnnenns [T ) [ (1,692) [ 1ooveneereerreerrereeeerneeseeinns | ceveeeesneeseesesnnens 2,852
7. Connecticut........cveuuevrnevrernenas CT]|...... L [ e [ e | e 2,359 | e 2,398 46,794 | oo, 62,103
8. Delaware.......c.ccoeovrerrcneennenn. DE | i it [ rrrrernrirsieensieessnesnnees [ eerreisssssssensessssesssssesnes | oessessnesesssnsnnenns (1,804) | oo (2,075) 1,257,900 | o 1,314,040
9. District of Columbia................ DC|...... Lt [ e [ e | e | stineree et | ettt nsiens | seben et
10, Florida. ..o 341,022 | oo 367,609
11.  Georgia ...109,000 114,394
12, HaWaL..ecececneecneeecedHE N | s et rcneisinnines | ceesreteeee et tsesssstness | seseesessesssssessessenasessestans | sessessasssssessassessessestansns | cosessessessasssessestesssssestns
13, 1daho0....ceececccrcnccenendD [l | [ | e (390) | e (BTT) | [ s 1,118
14. 7,186,132 | ... ...5,905,356 1,668,690 ..1,048,182 ..21,307,537 ..13,421129
15, Indiana........ccooevcevenrvcrercnce N [l | 0. 7,669,656 | o 6,019,680 ....1,128,739 770,567 5,997,076 | ..ocvvvrirrenne 1,311,533
16. 4,208,987 | ..covvurvinne 3,800,167 | ceoverererereenas 2148177 | v 1,304,701 | oo M727,771 | e 6,474,866
17, KaNSaS......veeeernererennen e K8 [ il | s e | e | cesnenesnsnsenessnsnnes | oo 1000 | e 546
18.  Kentucky......coooeveneereevnecneenenl KY il | eii.9,280,767 | ................9,540,843 | (oo 1,496,351 | oo 306,937 13,272,531 | v 2,959,499
19, LOUISIANA. ....coucveerereerererneen e LA Lt | s [ | e 3544 | i 3,584 | e 931,866 | ...coovvvrrrenne 1,400,398
20.  Maine....cocooenmrnenerreeneneeee e ME o L | 000 363,254 | 549,876 | e 651,225 | .o 110,970 3,100,612 | o 2,016,823
21, Maryland..........cccoeveveveineeee MD s L e | v D08 | o [ | ey 200 | e 5,234
22. Massachusets........c..ccceneenee. MA|...... Lo | v 1,247,923 | oo 1,325,869 | oooveveeine 380,341 | oo 823,258 | ..oooveeeiiena 4,002,175 | .o 3,243,979
23, Michigan........ccccooerrerninrerrennns MI el | 4,165,349 | 6,203,860 ....1,863,365 1,547,808 13,364,956 | ..coovvvrrinne 7,328,205
24.  Minnesota 981,250 177,770 583,069 | ..ooverreininee 3,793,729 | oo 3,325,865
25, MiSSISSIPPi..euerrreeeererrereereeens MS|....... Noos [ errrerrrersreeinrnnes | e sssssseens | eeseensasssessessenesessessenees | ressssnssesessssssseseesetsnsens | ersssesseessenstesessesessesnenins | soeesesssseseenstsssesenees 37
26, MiISSOUM.....euerereeeeererneneen MO Lt s [ e | cneinenssinssesennsinenesnes | cesssnensessssssessesssssesnens | onssneenesesnenenn 230,400 | woiriniireininnenne 71,745
27.  Montana.........ccooeeereeveeeee e MT it N i [ evieeeisesnseesseenenns | seeverenssiessnssieiennns 1,020 | oviiieiiiieiiienenen 2,499 | 086,573 | o 1,831,903
28.  Nebraska.........coceorerereeneins 5,700,501 | .ocvvrenennd,515,372 | 1,103,221 | 1,034,808 | i 7,726,734 | 4,400,111
29, Nevada......coeovveneneieeeed NV L [ [ e | ceeeensnseensneeennns | seneesseesensssssensesssnssene | convenesnneenennennns 19,000 | vieviivieiniinnnnns
30. New Hampshire... 11,484,459 491,295 .370,433 .
31, New Jersey......ooevvvevervveeened NI [l [ 13,444 52,199
32, NEW MEXICO.....vureerrrenen e NM Lt s | e | coresessnsi s esessntaes | sesbseenessess st s s ssbssents | cesesiessssessesssssssensnsiaes
33.  New York..... .34,085 47,113 2,156,294
34, North Carolina.........cccoeereeeeedNC [ i Lis e | v 293 | ioiisirisseeinines | cerireiessssie s | coesiesssssessess s
35, NOth DAKOLA. ... edND sl [ | vttt | cereesessesesessessesssssesssstans | sesseseessessassssssssastssests | sesessessassssssessassssssessesenne
36. ...29,961,061 .30,440,797 8,110,707 ..3,852,366 ..35,345,574
37, OKIANOMA. ... OK | Lt [ | vt sssieesstssieess | eoreesessesessssessessesessestans | sessessessessessessnssastsssnsss | seressessssssessessassssssessasenne
38, 0regon.......cocvevvrneneriernnnened OR oLt e [ | e (113,388) | i 49,810 | e 1,607,007 | ..covvvrirernn 1,898,766
39.  Pennsylvania 16,675,995 | ...oovvevenee 14,441,154 21,266,709 | ..o 8,905,794
40. Rhode Island 3141787 | e 2,801,948 4,928,640 | .....ccovorenneee 2,670,400
41.  South Carolina.........coceevevenee. SC| ... Lo | v 7,196,303 | ..oooveeinenes 6,944,818 | ...ooeeeeeeni2,575,192 | 2,079,529 | oo 17,111,983 | oo 9,060,213
42.  South Dakota........cccrerrrnrenee SD|...... Lo e [ e 168,103 | oo 227,714
43.  Tennessee 5,629,543 | oo 4,710,900
44, TeXaS...ovcrvvrnerernrneneriee IK [l | [ | cvnvneneniesineoene 21T [ 1,684 | 3,929,801 | cocveeriernns 4,203,997
45, UtaN. e UT [l | et | et ssesssiesesnnes | ceressneeesiess s tssssssntntes | reeesiess st eness st entenes | seesesteseensent e eniees 582
46, Vermont.......cocoeeveeeernnveeenenn VT |l | i 53,877 | i 74071 | 89,725 | 5,281 | 835,730 | ovvvrrrirrenne 1,069,150
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... Lo | v 1,668,791 | oo 951,909 | ..o 215,807 | .o 24,680 | ...cocvvrrinnn. 1,222,655 | ..o 536,630
48, Washington.........cccoervrnrennen. WA|....... Lot [ orrrrrnrireiesnsineinsnsinees [ errnressnssssisssssssesssssnsses | ressessessssssessesssssessessenes | sesesssssessessnsssssessansesis ..1,080,940 | covverrrinne 1,516,776
49.  West Virginia......c..cccorvveneenee. WV |....... Lo | e 7,320,393 | .o 5,549,212 | .o 778,236 | v 194,214 5,952,254 | . 737,798
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... Lo | v 4,888,593 | ...oorrrrnnns 4,607,985 | ...cooovvrrnnn 1,868,142 | oo 4,272,227 | oo 26,322,533 | .o 16,034,688
51. Wyoming
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ocvvvrereirirerererircrcreins | o XXX | e 116,399,739 | oo 107,903,582 | ...............29,659,473 | ...............23,367,736 | .............228,348,693 | .............. 122,808,668
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 43 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 14
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0




Statement for March 31, 2021 ofthe MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Encova Mutual Insurance Group, Inc.

FEIN - 86-1286784

Encova Holdings, Inc.

FEIN - 86-1371222

Phenix Mutual Fire
Insurance Company

FEIN - 02-0178290
NAIC Company Code - 23175
State of Domicile - Ohio

Wilson Mutual
Insurance Company

FEIN - 39-0739760
NAIC Company Code - 19950
State of Domicile - Ohio

BrickStreet Mutual
Insurance Company

FEIN - 20-2394166
NAIC Company Code - 12372
State of Domicile - West Virginia

Motorists Mutual
Insurance Company

FEIN - 31-4259550
NAIC Company Code - 14621
State of Domicile - Ohio

Motorists Commercial Mutual
Insurance Company

FEIN - 41-0299900
NAIC Company Code - 13331
State of Domicile - Ohio

lowa Mutual
Insurance Company

FEIN - 42-0333120
NAIC Company Code - 14338
State of Domicile - Ohio

110

Consumers Insurance FEIN - 31-1783451

Insurance Company USA, I
, Inc.

FEIN - 46-1795752
NAIC Company Code - 15136
State of Domicile - West Virginia

FEIN - 62-1590861 —
NAIC Company Code- 10204
State of Domicile - Ohio

AlleghenyPoint
Insurance Company

Encova Foundation of Ohio

FEIN - 87-0807723 Encova Realty, LLC

NAIC Company Code - 13016
State of Domicile - West Virginia

H 70% 30% |
I
PinnaclePoint MICO i | | i
Insurance Company Insurance Company ' = o | lowa Amcerlcan
ncova Life nsurance Compan
FEIN - 46-1783383 ] FEIN - 31-1022150 : Insurance Company Encova insurance P
Nét'ct Cf"[';”p?’,“y Cv‘adf\f@w NAIC Company Code - 40932 E _— gency, Inc. — FEIN - 42-1019089
ate of Domicile - West Virginia ‘State of Domicie - Ohio ! FEIN - 31-0717055 FEIN - 411563134 NAIC Company Code - 31577
' NAIC Company Code - 66311 State of Domicile - Ohio
NorthStone ! State of Domicile - Ohio
Insurance Company Encova |
1
FEIN - 26-0818900 — Service Corporation H 10% IMARC, LLC
NAIC Company Code - 13045 — H
State of Domicile - West Virginia FEIN - 31-0851906 ! Broad Street Brokerage FEIN - 42-1496478
! Insurance Agency, LLC 90%
SummitPoint i
'
'
'
'
'
'
'
'
I
'
'
I
'
'
'
'
'

FEIN - 31-1712343

FEIN - 81-4951462

Encova Foundation of West Virginia STCE HTC Federal Investor, LLC

Encovalnsu ranLcLeCSerwce Center,

FEIN - 80-0772825 [ FEIN - 81-3585592 FEIN - 86--1546423

MPC Brickstreet 2017 Historic
Fund, LLC

FEIN - 81-5313304

MPC Brickstreet 2018 Historic
Fund, LLC

FEIN - 82-4318558

MPC Brickstreet 2019 Historic Fund,

FEIN - 84-1783677




Statement for March 31, 2021 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

[4%9)

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
.................................................................... 311783451, | ooeeveiervens | wovrvriresniinnes [ coverissinninennnn. | Broad Street Brokerage Insurance Agency, LLC| OH............ |NIA............... |Encova Life Insurance Company..................... | Ownership......... |....100.000 |Encova Mutual Insurance Group, InC.........cccee | coreecNeverss | 3
Encova Mutual Insurance
0291 | Group 10204... | 62-1590861.. . | Consumers Insurance USA, Inc Motorists Mutual Insurance Company ....100.000 | Encova Mutual Insurance Group, Inc
.................................................................... 42-1496478.. IMARGC, LLC....overereereteeece e lowa Mutual Insurance Company..................... ......90.000 |Encova Mutual Insurance Group, Inc
Encova Mutual Insurance
0291 | Group 31577... [42-1019089.. | ..ovvvrerenns [ eererrieireniens [ v lowa American Insurance Company.................. OH............ A s lowa Mutual Insurance Company............ccc...... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC..........cco.c. | vouv. N K
Encova Mutual Insurance
0291 | Group 14338... |42-0333120.. | ..covvrverrrenes lowa Mutual Insurance Company............ccc.coeeue. OH. coieies [TA s ettt essentns | sebsesssstessssssestessnnes | stessessnssnenns Encova Mutual Insurance Group, Inc............... | ...... N..ooa. | P
Motorists Commercial Mutual Insurance
.................................................................... 41-1563134.. | coveeveeeireiees | cevnereiieiinins | reeesneneeneenen. | ENCOVA InSUrance Agency, Inc.........coeeeveveeeee [MN...oece. | DS, | Company Ownership......... |....100.000 |Encova Mutual Insurance Group, InC........ccccc. | ceeeelNevoies [ 3uinn.
Encova Mutual Insurance
0291 | Group 40932... [31-1022150.. | .oecvrerievrens [ evrreireireniiens e MICO Insurance COMpany.........ccccevevvereerrennnns OH.....c...... A, Motorists Mutual Insurance Company.............. Ownership......... ....100.000 | Encova Mutual Insurance Group, InC........cccce. | cvvee. N K
Encova Mutual Insurance Motorists Commercial Mutual Insurance
0291 | Group 13331... |41-0299900.. | ...cvevrerrrirens | errreirerierinnins | erevereeseerereseneenens Company OH............ RE. s [ ettt enienins | sresestene s | seeessesseseenes Encova Mutual Insurance Group, INC.........ccc... | coenee N T
Encova Mutual Insurance
0291 | Group 66311... [31-0717055.. | ..vevererenne [ e [ Encova Life Insurance Company...........ccc.eee... . Encova Mutual Insurance Group, Inc............... | ...... [\ 3,6.......
Encova Mutual Insurance
0291 | Group 14621... | 31-4259550.. . | Motorists Mutual Insurance Company Encova Mutual Insurance Group, Inc
.................................................................... 31-0851906.. Encova Service Corporation...............ce.evenrerenns Encova Mutual Insurance Group, Inc
Encova Mutual Insurance
0291 | Group 23175... [02-0178290.. | ..ovvverennr [ cerrrereireriens [ v Phenix Mutual Fire Insurance Company............ OH........... JA s et nnnne | enreeee st nntenenns | seeneeesseneaees Encova Mutual Insurance Group, Inc............... | ...... [\ T
Encova Mutual Insurance
0291 | Group 19950... |39-0739760.. |.... . | Wilson Mutual Insurance Company. e A e | e | e I O Encova Mutual Insurance Group, Inc..
.................................................................... 81-4951462.. Encova Realty, LLC Motorists Mutual Insurance Company.............. | Ownership......... | ....100.000 | Encova Mutual Insurance Group, Inc
.................................................................... 31-1712343.. | ..o | evvieieiviieie [ eveveivieieneennn. | Encova Foundation of Ohio.........c.ceevecicinnne. Motorists Mutual Insurance Company.............. | Board................. | ccccceuueneen. | Encova Mutual Insurance Group, InC......coocevee [ ceeeNeeieiss [4u
Encova Mutual Insurance
0291 | Group 12372... |20-2394166.. | ...c.cevviererens | erveereiieeenns | creeereissveereneienns BrickStreet Mutual Insurance Company............. WV...oovne JA e [ e | srenisseseseresns et | e Encova Mutual Insurance Group, InC..........cc... | cvue. N...... T
Encova Mutual Insurance
0291 | Group 15137... |46-1783383.. | ..ceveoieiiris [ eveererrereineeens | eererreereseseeneinnens PinnaclePoint Insurance Company.................... WV..ovvnne A BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC..........cc.... | ...... [\ .
Encova Mutual Insurance
0291 | Group 13045... {26-0818900.. | ...cvurrrerrrrrrns | evereererreerneens | ereereeeseerereesnnenees NorthStone Insurance Company...........cccoeueenne WV A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC............... | ...... N 2
Encova Mutual Insurance
0291 | Group 15136... |46-1795752.. | ..cvovvererciriis | vrrereiieieienns | everieisseneissienins SummitPoint Insurance Company...................... WV A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC.........cc... | co.e.. N 2
Encova Mutual Insurance
0291 | Group 13016... |87-0807723.. | ...ccovverrree. AlleghenyPoint Insurance Company................. WV...oovnne A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC........cccce. | cuvee. N 2
.................................................................... 80-0772825.. | .coeeeevienene Encova Foundation of West Virginia, Inc........... |WV........... INIA............... | BrickStreet Mutual Insurance Company...........|Board................. | .cceevosveuenen. | Encova Mutual Insurance Group, Inc.....coceeees | coeeecNeeiit | 5
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Statement for March 31, 2021 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... 81-3585592.. | .... . |STCE HTC Federal Investor, LLC........... ..|NIA.... . | BrickStreet Mutual Insurance Company........... | Ownership. .....99.990 | Encova Mutual Insurance Group, Inc.. N
........ 81-5313304.. MPC Brickstreet 2017 Historic Fund, LLC.......... BrickStreet Mutual Insurance Company........... | Ownership......... |......99.990 |Encova Mutual Insurance Group, Inc N
........ 82-4318558.. MPC Brickstreet 2018 Historic Fund, LLC BrickStreet Mutual Insurance Company. Ownership......... |......99.990 |Encova Mutual Insurance Group, Inc N
.......... 84-1783677.. |.... . |MPC Brickstreet 2019 Historic Fund, LLC... . | BrickStreet Mutual Insurance Company........... | Ownership. .....99.990 | Encova Mutual Insurance Group, Inc.. N
........ 86-1546423.. Encova Insurance Service Center, LLC............. Motorists Mutual Insurance Company.............. | Ownership......... |....100.000 | Encova Mutual Insurance Group, Inc N
Encova Mutual Insurance
0291 |Group | 86-1371222.. | ..vveveriviens [ e [ Encova Holdings, INC........ccccoevivereirrieirerin. OH............ UIP....coenne Encova Mutual Insurance Group, Inc............... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC.........cc.... | ... Neoooo | T
Encova Mutual Insurance
0291 |Group | 86-1286784.. | ...ccovvvvenn Encova Mutual Insurance Group, Inc................. OH............ UIP.coieies ettt Ownership......... 200100.000 | oo | e [\ IO O
Aster Explanation
1 The company is a mutual property/casualty insurer and an affiliate of Encova Mutual Insurance Group. Encova Mutual Insurance Group is the ultimate controlling entity of the Group through an interlocking board of directors.
2 This company is a stock subsidiary of BrickStreet Mutual Insurance Company with ultimate control of that parent as described in Note 1
3 The entity is a subsidiary of an insurer that is an affiliate of Encova Mutual Insurance Group. With ultimate control of that insurer as described in Note 1
4 Schedule Y, Parts 1 and 1A, includes the Encova Foundation of Ohio, a 501( c)(3) tax-exempt private foundation incorporated on 7/12/2000.
5 Schedule Y, Parts 1 and 1A, includes Encova Foundation of West Virginia, Inc, a 501( c)(3) tax-exempt private foundation incorporated on December 23, 2011.
6 Motorists Life Insurance Company was renamed Encova Life Insurance Company on 1/4/2021.
7 Encova Holdings, Inc. was formed on 1/1/2021 and holds 100% of the stock of Motorist Mutual Insurance Co, Motorists Commercial Mutual Insurance Co, Brickstreet Mutual Insurance Co, lowa Mutual Insurance Co, Phenix Mutual Fire Insurance Co and Wilson Mutual Insurance Co.,
8 Encova Mutual Insurance Group, Inc.was formed on 1/1/2021 and owns 100% of the stock of Encova Holdings, Inc.




Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1

Lines of Business

Direct Premiums

1 2

Earned

Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........

. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes
. Medical professional liability - OCCUITENCE...........covverreierririeceisree i
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

. International..
- WAITANEY ...
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
s TOAIS .ot

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

......... 10,932,418

........... 1,340,168

..179,012

..31,249,397

472,591

.1,230,179

(14.460)| .
449,984

: Sum of remaining write-ins for Line 34 from overflow page. e
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccoeererirsrerierierrsisriannas

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. OCEAN MAMNE.......ouveiiiteiieie ettt bbbttt
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. International..
L WAITANEY ...ttt
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of bUSINESS.............ccccvevieeiiiccice s

o TORAIS. .ottt

Homeowners multiple peril...

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-occurrence
Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made
19.2 Private passenger auto iability...........cccoveireeieicnieiecsesee s
19.4 Commercial auto liability..........

. Auto physical damage......

.................................. 5159597

.170,504

..435,805

170,504

435,805
....12,156,488

141,922

35,117,515
11,761,964

474,754
...1,424,326

1424326

137,067

.763,001
....10,153,581

. Sum. of remaining write-ins for Line 34 from overflow page.

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N
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Statement for March 31, 2021 of the MOTORISTS COMMERCIAL MUTUAL INSU RANCE COMPANY
PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2021 2021 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2021 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2018 + Priof.....co. | covveeresrciieianae 49,682 | oo 54,773 | oo, 104,455 | oo (2,005) | coovverireiririane [CS1e) ) (2,494) | oo 50,125 | oo 2,759 | oo, 51,128 | oo, 104,012 [, (1,562) | ..o (1,375) ...(2,937)
2. 2019 s [ 12,875 | oo, 21,830 | oo 34,704 | oo 2115 | s YA I Y7 9,388 | .o 2,297 | oo, 20,222 | oo 31,907 |, (1,372) [ oo, 696 | ..o (676)

3. Subtotals
2019 + Prior........

....(3,613)

5. Subtotals

2020 + Prior........
6. 2021 ..oiierins [, D00, SO I 20,0, SO .0, SO I XXX iirrerines | eversinsieessissienenas 5201 | oo, 5201 | D0, R IR 6,186 | oo 10,101 | oo 16,287 [ .o 0.0, SO I 20,9, ST I XXX oo
7. TotalS. ..o | e, 84,333 | oo 107,474 | oo 191,507 | oo 5,557 | v 5164 | oo, 10,721 | oo 75,019 | oo 15,871 | oo 108,301 | oo 199,190 | .oveverereinns (KN4 ] I 673 | .o (3,084)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .oocovvveeincnne 179,309
| P 45)%| 2. oo 0.6 %3, oo (1.6)%

Col. 13, Line 7

Line 8

Ao (1.1%




Statement for March 31, 2021 ofthe. MIOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> w N

Bar Code:

* 13 3 3120214900000 1 *
* 1 3 3 3120214550000 1 *
* 13 3 312021362500 001 *

Q15

Response

NO

NO

NO

YES




Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. Misc Other Assets
2505. Other Fixed Assets
2506. Pooled general expenses receivable
2507. Agency Loans RECEIVADIE..........c.ociiriiree sttt enns
2597. Summary of remaining write-ins for Line 25

........................... 1,800
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

2504. Obligations in pools and associations
2505. Escheatable funds.........cccoovurrereeneenne
2506. Tenant allowances payable..
2597. Summary of remaining write-ins for Line 2

Q16




Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY

Real Estate

SCHEDULE A - VERIFICATION

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.......cceuiviiieieicisiisie ettt sss st sssssssens | sessessessssstessessssensessessnsans 7,394,518 | oo 7,534,635
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted Carrying ValUe...........c.ovururiirrerriniinrinrsnsisesssssiee st ssessnens
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current Year's dePreCiatioN............cccueveiueiiieueiieicieiiseieisse sttt ss st sss s s s s sssessssnsesessnsesssnsesensesessnsns | sesesssressssnsessssnsessnsesessnsesessss @ OOF | ersssesessssssassssesessnsessssnsesanns 149,867
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) 7,394,518
10.  Deduct total NONAAMIEEA GMOUNES.........ceveveeeeeiceeeecee ettt sae sttt s et enas et sssasssnsetssassseesnanassensssans | ceesersssesisnsssesasteeeseranssnaes 1,057,952 1,070,006
11. Statement value at end of current period (Line 9 MIiNUS LINE 10)..........ccoiiiuiiiieiiiciciiceiseesecteseseressse e ssreressssesssnsesens | ererssseresssssesssesessssesessnnd 6,324,999 | ....cooveiiiiee 6,324,512
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEa.........c.ovriinrerrineneireneereeineineiees | creereisisstsee e seesesseessseseessenens 0 [ oot
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other..........cccceieieiccvisiececee e
4. Accrual of diSCOUNt.........ccoevreereieieese i
5. Unrealized valuation increase (decrease)..........coeeueurieeveverseverensersesenenansd
6. Total gain (loss) on disposals.
7. Deduct amounts reCEIVEA ON QISPOSAIS............c.cvueviuiieiieieieiees ettt sttt bbb s st st s s bnas | sbsesses s s enbes e bt es s bbb ss bbb
8. Deduct amortization of premium and mortgage interest points and commitment fees..............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes
13. Subtotal (Line 11 plus Line 12)..
14. Deduct total nonadmitted amounts............ccccccecevecrvireererenaee. ..
15. Statement value at end of current period (LINE 13 MINUS LINE 14)......iiiiiiiiiieieiieiesisss e scsssessies e ssssssssssesses s nsssssssnsessess | sssesssssssessessssassassasssssnssssessessnsessenas 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT.........ccieiiciiiereieeete et se st be s s s snaes | sebessssesssnsesessesesssesasanes 27,540,629 | ....covverereieeieeeias 27,088,575
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) 1,567,924 | oo 1,633,166
6. Total gain (loss) on disposals (30,504) | ovovvvrererererere e (126,778)
7. Deduct amounts reCeIVEd ON GISPOSAIS...........ccveviviicreieiieieiie sttt ettt a s bbbt b s s sesns | sssebsssssessssesessnsebesnsesans 12,639,768 | ..o 1,925,417
8. Deduct amortization of premium and depreCiation.............cccuiriereicirieie et
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccovvriveieevieveveisie et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).........cccceecvrrerrrrerirririesesieseresssieseens | crevesississesesesssssssssenens 16,725,361 | ooovvveeeeeeee 27,540,629
12, Deduct total NONAAMILEEA MOUNES..........c.ciiiieieicicisi ettt bbb s bbb s s s s bsesnes | oebsetsnsesses et sntes et et entesebsetsnsansessnsants | 4ietstessesssssnsassessessntens et et st ensansesnsns
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cveiiuiiuiieiieiiiicisiessssstssesesissssssssessesssssssessssessesssssssnes | sssssessssssessessessssssssssesans 16,725,361 | oo 27,540,629
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 346,645,497
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 50,528,376
3. Accrual of discount 230,249
4. Unrealized valuation increase (decrease) ....11,253,691
5. Total gain (loss) on disposals 942,193
6. Deduct consideration for bonds and stocks disposed of. ...47,966,235
7. Deduct amortization Of PrEMIUM.........c..ceiicueiieeie et b e s et sebes s es e nsebensnns | sensessssesessssessssssessnesesensese s 2DG, 08 | evereererssesesssissessesesessssens 1,344,743
8. Total foreign exchange change in book/adjusted CAIMYING VAIUE..............cvviveveciciiteie ettt ssssaes | sesessesssssses e besse st ss bbb es s
9. Deduct current year's other-than-temporary impairment recognized....
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
Deduct total nonadmitted @amOUNtS.............ccccevevierieieiesee e
. Statement value at end of current period (Line 11 minus Line 12)

.379,260,028
....377,615

............ 378,882,413




Statement for March 31, 2021 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

1 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 ()-euvurereeereeeereiieeeseeeesees sttt ss st ses sttt ssensenes | sebssssessessssessssessns 248,848,945 | ..o 45,784,792 | ..o 11,720,264 | ..o (1,003,499) | ...coovvrrrrirrieinens 281,909,974 | oottt ereniniees | ettt enis | eeestene et 248,848,945
NAIC 2 ()-e1veeveeeeeirerieeineteeses it bbbttt | sebinesessesbseensessneens 15,091,366 | ..cooveereierrireieinne 1,247,538 | oo 399,950 | .vvrrrrieierieereieieenne 749,854 | .o 16,688,808 | ....euvvueucercereieireieireeineiseieniees | creessninsiseese s ntesisesenis | sebeneeeniesi e 15,091,366
NAIC 3 (): 11 vverrinireererieeiseseiees ittt | essesinesse st eneees 1,191,293 [ oottt | ettt | bbb 28,083 | oo 1,219,375 [ oo | e | e 1,191,293
NAIC 4 ()-1evuvrrerieiseisesssseeeessessssssessessessssses st ssssssssessessssssessessesssnssnsss | sessessessassssssessossssnssessessansssssnsss | aessessessassssssessasssnssnssessassnssnssnss | sssessessassunssessassosssnssessessasssnssesss | sessessessassnssnssnssasssnssnssessasssnssesss | onssessessassnssessessansnssessessansanes 0 [ et ssensns | srressese sttt | sestens ettt nes
INAIC 5 ()-euvrvrneererreseeseeseeseessesessssssessessessesssessessessssssssessassssssessessesssnssnsss | sessessessasssssssssasssssssessessassssssnsss | aeesessessassssssessssssssessessasssssnssnss | sesessessassunssnssessasssnssessessasssnssessns | sessessessassnssessessasssnssnssessasssnssessn | eessessessssnnssessassassnnssessessassnnes 0 [ et ssessensns | seressene sttt | sestens ettt nen

20ISsO

TOtAl BONGS......vvviiecriiiiicns s seesesene s sssssensees | cenreseesssnssnessssnes 265,131,604 | ....ooovviriniriniinnn 47,032,329 | .o 12,120,214 | oo (251572 ] [ 299,818,157 | ..ooovvevcriisrienrissei e 0 | O SRR 265,131,604

PREFERRED STOCK

NAIC T bbbttt | Sebses bbbt bbb | Senben bbbttt | eees et | esi ettt | e 0 [ eoterrermenrenrensensensensensensiens | s | e

NAIC 2.ttt | eebrest st s bbbttt iens | st ettt ettt | feeeeeet et | esb sttt | Heen e 0 [ eoterierienieriersessessensensessiens | et | e
10, NAIC 3ottt e0s | 1Rttt | 1R R bbb n e | e Re Rt | et | seees b 0 [t eesienes [ s | st
T10 NAIC 4t | iRttt | Rttt | eehe bR | eeet et | senes s 0 [ [ e | et e
12, NAIC Bt | iRttt | e bRttt | e | eeet et | senes e 0 [t [ e | et
13 INAIC Bttt bbbttt ete | 488 Lk en s | HEteeE et enR R nR R R R R s enne | fhbeeeb etttk ekt | seesee et | Sene e 0 |t sseer e ssnnsnnes | sener et | et sttt
14, Total Preferred SOCK..........ocouiuriiiicicicinrc s | ressne s 0 | 0 [ 0 | 0 | 0 | 0 [ 0 | 0
15.  Total Bonds and Preferred SOCK.........ouirriiimiiinnninresssesnsssesenssens | cosresssessensssssenes 265,131,604 | ....oovviiriniriniinnn 47,032,329 | .o 12,120,214 | .o (21351373 ] [ 299,818,157 | ..o 0 ]! O IR 265,131,604

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.......... 0; NAIC2S........ 0; NAIC3S...... 0; NAIC45S........ 0; NAIC5S........ 0; NAIC6S.......... 0.




Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1

Year To Date

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term investments acquired
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11.  Deduct total nonadmitted amounts

12. Statement value at end of current period (Line 10 minus Line 11)

2
Prior Year Ended
December 31
............................................. 34,000
............................................. 34,000
...................................................... 0
...................................................... 0

QsI03




statement for March 31,2021 ofhe NMIOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

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

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

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

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

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevervrrererverrrsrernnnns

............................................ 20,840,258

............................................ 64,822,602

............................................ 73,673,425 | .ovvvvevinriierieniinnnnns. 116,857,009
............................................ 11,989,435 | ... 20,840,258
............................................ 20,840,258

QsI08
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Statement for March 31, 2021 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition

Acquired by Purchase

TN LiGhtiNg REPAIS. ..ottt ses et esseenees Murfresboro. ..o |TN... |03/31l2021.... Team Electrical Contract.........ccccocovvennee.

0199999. Totals . 0 0

0399999. Totals. 0 0

SCHEDULE A - PART 3

Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement for March 31, 2021 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain

Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

NONE
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Statement for March 31, 2021 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC.... . . | Philadelphia . | Aberdeen Asset Management Inc. 0812412017 ... | ovvrevrrrvvires | e | e 203,724
Crescent Senior Secured Floating Rate Fund .. Dover. . . | Crescent Capital Group LP. 05/01/2007.... 79,973 |.... . 5.500
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated PO OO PO FO OO PO PO OO PO PO PPP RPN (U I 283,697 | .o (1 I 0] XXX
4899999. Subtotal - Unaffiliated 0 [ ioinnennnen283,697 | i | 0 | XXX.ovone
5099999. Totals 0 [ cooviieiieneeen283,697 | o0 | 0 | XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC.. . | Aberdeen Asset Management Inc .1 08/24/2017 | 02/06/2021 | ....... 8,879,880 | ......... (28,892) [ ..veerverereieins [ e [ e | e (28,892) e | e 9,054,712

.. |02/15/2012 | 02/09/2021
..| 05/01/2007 | 03/01/2021
. | 05/31/2007 | 02/11/2021

Adams Street 2012 Global Fund LP.
Crescent Senior Secured Floating Rate Fund

.| Adams Street Partners....
. | Crescent Capital Group LP..

3,810,720 .909,244

........ 179,498

132,568

HarbourVest International Private Equity Partners V.... | Wilmington.. . | HarbourVest.... . 0

HarbourVest Partners VIII Venture Capital Fund LP.... | Wilmington.. . | HarbourVest.... .. | 03/29/2007 {02/03/2021 | .........213,695 | ...ovvrivrrrrrres [ v | e 0 . ...196,905

HIPEP V 2007 European Buyout Companion Fund LP | Wilmington .| HarbourVest..........coveviveincniniresns 05/02/2007 | 01/29/2021 | ..o 46,740 | ooeicens [ e [ e 0 2,537 25,489

HarbourVest Partners IX-Buyout Fund LP................... Wilmington.. . | HarbourVest.... ..112/21/2011 | 03/24/2021 | .......2,259,551 | ..oovovivieieeies [ e [ e 0 IO 2,107,691

HarbourVest Partners IX-Credit Opportunities Fund LP | Wilmington.. . | HarbourVest.... . 1122112011 | 03/24/2021 | .........284,300 | ..covrvvrirvrinns | verrvrrnrirereninnins | s (01 OO (SR 259,704

HarbourVest Partners IX-Venture Fund LP.................. Wilmington . | HarbourVest..........cooveirieincnieeee 12/21/2011 {03/24/12021 | ...... 2,131,673 | ovrereeeerenes | v [ v (0 (SR (S 1,883,418

Park Street Capital Private Equity Fund VIII................. Boston........ccccoiniiiiiniinns . | Park Street Capital.........cccccooviviiiniinnns 05/04/2007 | 03/19/2021 | ..........354,900 | ..cccoovirvviinnins | corivnniinriiniiinnns s (O RO (RO 321,650
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. .. .....26,830,400 | .....1,059,850 | ...cccoovirieecn0 [ oo (| 0]... 1,059,850 | .....c..c... 3,382 | ... 15,532,456
All Other Low Income Housing Tax Credit - Unaffiliated

3.05233503 Units LTD Partnership WNC Institutional Calif | 3.05233503 Units LTD Partnership WNC

Tax Credit Fund XXI INVING. v ornia| Institutional Tax Credit Fund XXI 03/28/2006 | 03/31/2021 | .......... 243,899 | ..o 0 o | | [ | (25,398) | .....vc. [ZRIREL) ]
4399999. Total - All Other Low Income Housing Tax Credit = UNGFfIlIAIEA. ..ot iesiint eeeisess st sses bttt sttt enstns | aenissnins 243,899 | . 0 0 (O I (] I [ [P | [ (25,398) .(25,398) | oo 0
4899999. Subtotal - Unaffiliated 27,074,299 | ..... 1,059,850 | oo |0 |0 [ 1,059,850 | ............3,382 | ..... 15,532,456 |....12,639,768 ..(25,398) | . (30,504) .373,834
5099999. Totals. ...27,074,299 | ..... 1,059,850 | ..o |0 |0 1,059,850 | ..........3,382 | ..... 15,532,456 |....12,639,768 | ..........(5,106) ] ........ (25,398) ...(30,504) | ........ 373,834




Statement for March 31, 2021 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - U.S. Political Subdivisions of States
54438C  YQ 9 |LOS ANGELES CALIF CMNTY COLLEGE DIST.......coviviiiemieineineiernniseierssiseeenes | seeveresinnenes 01/07/2021........ RBC CAPITAL MARKETS 261,578 | oo 250,000 | oo 990 |1.BFE
59163P KT 9 [METRO ORE.......coiiiiieiiiicieiiinit et .. 1 03/03/2021........ Various 1,104,685 21,000,000 [ oo 7,310 [1AFE. ..o
592112 UB 0 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C. . .| 01/27/2021........ 750,000 . 750,000 |........ 1.CFE
798186 Q2 1 |SAN JOSE CALIF UNI SCH DIST SANTA CLARA s | s 01/08/2021........ 750,000 | .o 750,000 |........ 1.BFE
2499999. Total - Bonds - U.S. Political Subdivisions of States. OO OO OO OO PP OO PO OO PO OO P OSSOSO OO DE OO OO PP OP PO PO PPPPTRON 2,866,263 | ..o 2,750,000 [ ..o 8,300 XXX
Bonds - U.S. Special e and Special A
083389 EN 2 |BENTON WASH REGL PUB WTR AUTH ARK WTR RE. .| 01/21/2021........ NATL FINANCIAL SERVICES CORP (NFS) 802,658 750,000 1TCFE i,
130320 XU 7 |CALIFORNIA HEALTH FACS FING AUTH REV........c.cocvvvmivcrriinens .. | 01/05/2021. CITIGROUP GLOBAL MARKETS INC 257,795 . .250,000 1DFE
3132D5 6Z 0 |FH SB8088 - RMBS.........cccovvvrireririnnns .| 01/21/2021........ SUNTRUST CAPITAL MARKETS, INC.......ccovvrrrerrirererisrirerinernes 3,304,893 | ..o 3,225,515 TA e
3133GB  GD 0 |FH QN4696 - RMBS...........c..cccn.. .| 01/21/2021........ Citigroup (SSB)........ 2,821,860 | .ooiiiieee 2,702,365 1A
3133KY U6 4 |FHRB5105- RMBS .. | 02/18/2021. SUNTRUST CAPITAL MARKETS, INC... 4,373,961 .4,233,719 1A
3140QF 5N 5 |FN CA8052 - RMBS P .. | 01/07/2021........ BK OF NYC/CRSMBS 3,110,724 | oo 2,971,438 TA
3140X9 V5 1 [FNFMB035 - RMBS.......ooiiiiiiiiiiieiriiiiesissiesisisssse s sssssssssessssesssenes .. | 02/119/2021........ BMO CAPITAL MARKETS........coorivimrirrieninerienieresseieniens 774,935 745,802 1A
485429 76 4 |KANSAS ST DEV FIN AUTH REV. .. | 03/03/2021. CITIGROUP GLOBAL MARKETS INC 923,858 .750,000 1.EFE...
631663 RG 8 |NASSAU CNTY N Y INTERIM FIN AUTH............ .. | 02/05/2021........ GOLDMAN........itviririinienireisriserieniesesseens 750,000 750,000 1.AFE
646140 DU 4 |NEW JERSEY ST TPK AUTH TPK REV .. | 01/22/2021........ CITIGROUP GLOBAL MARKETS INC 750,000 750,000 |........ 1.FFE
882669 CY 8 | TEXAS PUBLIC FINANCE AUTHORITY......... . .. | 03/04/2021........ BARCLAYS CAPITAL INC 750,000 . 750,000 |........ 1.BFE
91412H  GF 4 |UNIVERSITY CALIF REVS........ciiiiiiiiircniss s ssssssssssssisssessssins | seeesnsinnines 02/03/2021........ Jefferie . 756,878 | ..o 750,000 [ oo 2,193 [1.CFE...cciivivi.
91412H  LF 8 |UNIVERSITY CALIF REVS .. | 02/26/2021........ Jefferies . 750,000 750,000 |........ 1.DFE
98851W  AJ 2 | YUMA ARIZ PLEDGED REV......couiiiiiiiiiiniiniiiiisssissnsesississessssssssssssensssessssssssenas .| 01/13/2021........ STIFEL NICOLAUS & COMPANY........cccniiimiriiriraririanns 750,000 . 750,000 |........ 1.DFE
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. ... . .. iuiiuirieiseeitesierestieiseieiisas | eeretasesssaessesesassesseseeseseesesseeseseeseseeseteeseeseeseseeteEseeseEseseeseesesaeseeseeseEseseesee et aeEeeseEeEseseeseeebaeseeseEessesees et et et ensensssntens  sssssssics . 20,877,561 | ..o 20,128,839 [ ...ocvoviieeiccee e 33,282 XXX
Bonds - Industrial and Miscell:
037833  EB 2 | APPLE INC......ociiiciresee s ssssssessenens | coenesessessanes 02/01/2021........ GOLDMAN......ccoorimiiiireiineiereeiseeesiesiseieseenes 3,741,563 | oo 3,750,000 |........ 1.BFE
04016N  AM 5 | ARES XLIV CLO LTD. = CDO....cccoriurirriiicirnieiierinseesisissiesissssssesiensssssssessssssssenes. | aveessssnsens 03/31/2021....... GOLDMAN......ccooriimriiierisiesesiseeesisiessesienes 2,250,000 | ..o 2,250,000 |........ 1.2
17327C  AM 5 |CITIGROUP INC.... .| 01/21/2021........ Citigroup (SSB). 1,000,000 | ..o 1,000,000 |........ 1.GFE
191216 DK 3 |COCA-COLA CO.... .. | 03/01/2021........ GOLDMAN 996,130 | oo 1,000,000 |........ 1EFE
25243Y  BD 0 [DIAGEOQ CAPITAL PLC......iiiiiiiiiieiiiieirsieissssie st sssssensssenes Corvrrre 02/17/2021........ PERSHING DIV OF DLJ SEC LNDING 3,559,045 | ..o 3,500,000 | ..o 21,389 | 1.GFE....cccovvvirrnrrns
29736R AR 1 |ESTEE LAUDER COMPANIES INC.. .1 03/01/2021........ GOLDMAN......ccooririiiireiieieieisseesiessseiseenes 745,050 | ..o 750,000 |........ 1.EFE
36319T AN 6 | GALXY 23R AR - CDO. . [ 02/25/2021........ MORGAN STANLEY & COMPANY 3,000,000 | .oooorvrriierees 3,000,000 |........ 1.2
74982W  AA 4 |RACE POINT IX CLO LTD = CDO....oorvirrerririeniinsiiesirenissessssesssiessesesssessssessianes 03/15/2021........ J P MORGAN SECURITIES........ccconiriririnrinerirerienenrenns 2,500,000 | ..o 2,500,000 |........ 1.2
82652Q AA 9 |SRFC 211 A-RMBS .. | 03/08/2021........ DEUTSCHE BANK SECURITIES, INC............ 2,249,368 | ....ovveverereerenin 2,250,000 |........ 1.AFE
92343V GG 3 |VERIZON COMMUNICATIONS INC .. | 03/11/2021........ Citigroup (SSB)........ 1,247,538 | oo 1,250,000 |........ 2.AFE
98164E  AD 7 |WOART 2021-A A4 - ABS.....coiiiiieiiiiisnissiiniss s snssenssnsssssenssess | onrssesanesenes 02/03/2021........ MIZUHO SECURITIES USA/FIXED INCOME 1,999,813 | oo 2,000,000 |........ 1.AFE
3899999. Total - Bonds - Industrial and Miscellaneous. et 23,288,506 ....23,250,000 XXX
8399997. Total - Bonds - Part 3......... . . . 47,032,329 ....46,128,839 XXX
8399999, TOAl = BOMMAS. ... teeiitsiseresee s ee sttt e b8 b eEE 80 E S8 eEE ke E R b s L4 1eEEeEE e oL E R LR fEEE R E L E LR L E LR £ b E RS E £ EE bR E e AR LR R R L bR f LR E bR e erbnerenes . 47,032,329 | oo 46,128,839 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
MM0034 8RR |BM TECHNOLOGIES INC........ooueriririiiiniieeinriciseeieresissiessssssesesssesssssssssesssssssesenes | soesesessnssnes 03/01/2021........ NOt AVAIIEDIE........cooei e | s enes 6.000 6 XXX e XXX
00165C 10 4 | AMC ENTERTAINMENT HOLDINGS CL A ORD...... .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC......ocvvveriieiniirernnserieens | e 270.000 2,723 XXX XXX
00206R 10 2 |AT&T ORD. .. | 03/24/2021. MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocoovveiniiiiniicisiiericiens | e 735.000 22,153 XXX R XXX
01741R 10 2 | ALLEGHENY TECHNOLOGIES ORD.........ccsiiriiriircirrierierieiesinsssesssiessessseeessnes .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC......ccvvierniircrnincenrerrcnens | e 115.000 2,402 XXX XXX
018581 10 8 | ALLIANCE DATA SYSTEMS ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 45.000 4,923 XXX e XXX
02376R 10 2 | AMERICAN AIRLINES GROUP ORD .| 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC........ccvveernirirnincienrericens | e 185.000 4,199 XXX XXX
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Statement for March 31, 2021 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
03236M 20 0 |AMYRIS ORD......couriiririiiiirerisniciesisisesie st ss s essesssssns | sussesesssssanes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocovvvirvrrniernererniisninee | v 100.000 1,993 XXX e XXX
03674X 10 6 | ANTERO RESOURCES ORD........cceomiiiiiiiireiiniiiiesieiseissiessssssiesissssesessssssssenes. | cosvnssssenenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......coovvvevverieinererniseens | e 220.000 2,099 XXX XXX
042717 10 0 |ARRAY TECHNOLOGIES ORD. .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC......ccovveirirniieincrerninines | e 115.000 3,258 XXX XXX
090043 10 0 |BILL COM HOLDINGS ORD . .| 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 30.000 4,449 XXX XXX
09609G 10 0 |BLUEBIRD BIO ORD........coumiieiiiirieiiiireriesiseresiesessesiessesissesessssssssesssesessssseensnnins | sonsesessnssenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC......cccovveerirrirersrereienis 60.000 1,733 XXX e XXX
10806X 10 2 |BRIDGEBIO PHARMA ORD .. | 01/26/2021........ ITGINC.... . 27.750 750 XXX e XXX
12008R 10 7 |BUILDERS FIRSTSOURCE ORD .. | 01/01/2021........ ITGINC.... OSSO ISR 118.125 1,780 XXX e XXX
12541W 20 9 |CH ROBINSON WORLDWIDE ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 70.000 6,694 XXX XXX
133131 10 2 |CAMDEN PROPERTY REIT ORD .. | 03/24/2021. MERRILL LYNCH PIERCE FENNER & SMITH INC 75.000 8,251 XXX XXX
143658 30 0 |CARNIVAL ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccovviververirernrirernisiees | e 215.000 5,743 XXX XXX
14817C 10 7 | CASSAVA SCIENCES ORD...... .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 25.000 1,266 XXX e XXX
171798 10 1 |CIMAREX ENERGY ORD .. | 03/24/2021. MERRILL LYNCH PIERCE FENNER & SMITH INC 70.000 4,161 XXX XXX
20337X 10 9 | COMMSCOPE HOLDING ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC......cccovvviviircieineirerninnnee | e 175.000 2,630 XXX XXX
20825C 10 4 | CONOCOPHILLIPS ORD... .. | 01/15/2021........ ITG INC..ooiiitte s | ereies 124.100 7,547 XXX XXX
25179M 10 3 |DEVON ENERGY ORD.. .| 01/07/2021. ITG INC . 253.085 9,310 XXX XXX
25278X 10 9 | DIAMONDBACK ENERGY ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccostvuiireierinerienirinins 80.000 6,111 XXX XXX
25432X 10 2 |DIME COMMUNITY BANCSHARES, INC .. | 02/01/2021........ RBC CAPITAL MARKETS 25.920 804 XXX [ XXX
25960P 10 9 | DOUGLAS EMMETT REIT ORD.....c..ouiiriiiiririiieinseieiesiseiesissssses s .| 03/24/2021......... MERRILL LYNCH PIERCE FENNER & SMITH INC......ccovvververierneireriniisnines | e 145.000 4,726 XXX e XXX
26884V 10 9 |EPR PROPERTIES REIT ORD.......cooiiiiiiiiiiiniieisissiesisinisssiesssssssessssnisnnes. | osvnisnnsnenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC......ccovvvviniiiieinireinii 65.000 2,979 XXX e XXX
285512 10 9 |ELECTRONIC ARTS ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 80.000 10,439 XXX XXX
29272W 10 9 |ENERGIZER HOLDINGS ORD.. .| 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 60.000 2,804 XXX e XXX
30231G 10 2 | EXXON MOBIL ORD.......covviiirriiiceiiiienieiessssiessesissiessessssssessssssssesssesssssssesessessene | soesesessnssnes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovvververierncirernisnees | e 150.000 8,535 XXX XXX
343412 10 2 |FLUOR ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC......coovvvirveieinererniinninee | e 125.000 2,563 XXX e XXX
369550 10 8 | GENERAL DYNAMICS ORD. .| 03/24/2021......... MERRILL LYNCH PIERCE FENNER & SMITH INC . 30.000 5,343 XXX [ XXX
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD......cccoutiuriririiniireriiisissierssisesesississsesiens | osvesesesenenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC......cccovvviriireeineirerniisnines | e 205.000 3,389 XXX XXX
400110 10 2 |GRUBHUB ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 65.000 3,891 XXX e XXX
406216 10 1 |HALLIBURTON ORD . 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC JE 290.000 6,276 XXX e XXX
436106 10 8 |HOLLYFRONTIER ORD.......coiiurirririiiiiiiserinsiessessssissssssessssssssesssssessessssssssssssssns | sosssesessneses 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cvovvvervireiernerenniisniens | oo 130.000 4,748 XXX e XXX
44930G 10 7 |ICU MEDICAL ORD......ccoueruirrrirrirrirenes .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 3,136 XXX XXX
457187 10 2 [ INGREDION ORD.......couiiuiiriiiiieiiieissisese it . 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 60.000 5,409 XXX XXX
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD........cccvmrvirireririeieiririseriseienins | aeesnseinsienns 03/24/2021........ VIOUS......cvviiiiii s | eneies 113.184 12,578 XXX XXX
49271V 10 0 |KEURIG DR PEPPER ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovvirerverirernrrernieiees | e 310.000 10,698 XXX e XXX
500688 10 6 |KOSMOS ENERGY ORD . 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccovviirvnrieineirerniinnines | s 355.000 1,065 XXX e XXX
52567D 10 7 |LEMONADE ORD........ovuiiieiierririeeisieissiesse s essesssesesssessessessessessssssesssssssssessens. | cossenesenenenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovvierverereiecrerenieeis 25.000 2,285 XXX e XXX
53220K 50 4 |LIGAND PHARMACEUTICALS ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 1,467 XXX XXX
550241 10 3 |LUMEN TECHNOLOGIES ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccoovvoirinermrinerireniiiiens | ceveene 485.000 6,557 XXX e XXX
565849 10 6 | MARATHON OIL ORD.......cuuiiiiiinieiiierieieee st .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccovvriririrerncirerniinnnes | e 235.000 2,527 XXX XXX
56600D 10 7 | MARAVAI LIFESCIENCES CL A ORD..... .. | 03/24/2021. MERRILL LYNCH PIERCE FENNER & SMITH INC 60.000 2,116 XXX XXX
576485 20 5 |MATADOR RESOURCES ORD............. .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 95.000 2,273 XXX XXX
58518F 10 9 |BM TECHNOLOGIES CLAORD............... .. | 01/04/2021........ CORPORATE ACTION......couivuiriirrierieiresissisesesiessssssiessssssssessssssssssssensssssens | conessessssssssesessnsens 6.000 78 XXX XXX
617446 44 8 |MORGAN STANLEY ORD. .. | 03/12/2021. ITGINC.... . 85.000 4,093 XXX XXX
62955J 10 3 |NOVORD .| 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovveerieiieineirernisnees | e 240.000 3,336 XXX XXX
636180 10 1 | NATL FUEL GAS ORD......coiiiiiriiiieiiisisssssesssiessessssisssssssssssassessessssssesssssssssessns | sosssssossseses 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cvcvvviiririieisereieninnis 75.000 3,676 XXX e XXX
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640268 10 8 | NEKTAR THERAPEUTICS ORD......c.vviiiiiniiririiieisenisisesesisessssssiessssssesesssssssssssns | oosssssenssenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocovvvirvrrniernererniisninee | v 155.000 3,119 XXX e XXX
646025 10 6 |NJRESOURCES ORD.........ooiiiiiiiiiiieiireiisiesssissiesssssesesssessssssesessessenesessssanes | evsenesenenenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccovvevveirieierrerrisi 85.000 3,430 XXX XXX
64829B 10 0 [NEW RELIC ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 50.000 2,914 XXX XXX
665859 10 4 |NORTHERN TRUST ORD .| 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 1,001 XXX XXX
67181A 10 7 | OAK STREET HEALTH ORD......coctviiieiiriiieiiriesieiisriesisssessesiesessssesessssissesesssssene | oeseeesesenenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC......cccovveerirrirersrereienis 65.000 3,728 XXX e XXX
69327R 10 1 |PDC ENERGY ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 85.000 2,873 XXX e XXX
69355F 10 2 |PPD ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......coovvvervirieinirernisiens | e 140.000 5,165 XXX e XXX
70614W 10 0 |PELOTON INTERACTIVE ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC......cccvvviiiirireiscircrenisns 40.000 4,118 XXX XXX
723787 10 7 | PIONEER NATURAL RESOURCE ORD .. | 03/24/2021. Various. . 81.268 14,040 XXX XXX
75281A 10 9 |RANGE RESOURCES ORD.........ccccvvunec. .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccovviververirernrirernisiees | e 190.000 1,870 XXX XXX
76155X 10 0 |REVOLUTION MEDICINES ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 35.000 1,642 XXX e XXX
78440X 10 1 |SL GREEN RLTY REIT ORD. .. | 01/01/2021. Not Available 2.000 116 XXX XXX
78440X 80 4 |SL GREEN RLTY REIT ORD. .. | 03/30/2021........ VAIOUS ..ot 61.242 5,777 XXX XXX
784541 10 0 | SMENERGY ORD.....oouuiirriiiiiieiniriiieiiessiesissess s sses s ssesssesessesns .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC... 100.000 1,683 XXX XXX
78573M 10 4 | SABRE ORD.. .. | 03/24/2021. MERRILL LYNCH PIERCE FENNER & SMITH INC 205.000 3,036 XXX XXX
82489W 10 7 | SHOALS TECHNOLOGIES GROUP CL A ORD........ . .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 75.000 2,360 XXX XXX
83088V 10 2 |SLACK TECHNOLOGIES CL A ORD........ceurirreriiereriiireresiersessseeriessseesessesnesenens .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 90.000 3,659 XXX e XXX
845467 10 9 [ SOUTHWSTN ENER ORD .| 03/24/2021......... MERRILL LYNCH PIERCE FENNER & SMITH INC......ccovvververierneireriniisnines | e 575.000 2,546 XXX e XXX
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD.......ccvviriiriiiniiniieiisiisisisisssisesssisssenns | ovvnisnnsnenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC......ccovvvviniiiieinireinii 65.000 3,042 XXX e XXX
88025U 10 9 | 10X GENOMICS CL A ORD......coumiiriiiircriiieierieie st sesessesenes .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 25.000 4,269 XXX XXX
88076W 10 3 | TERADATA ORD......cccoevevrerrrirrians .| 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 95.000 3,712 XXX e XXX
88160R 10 1 | TESLA ORD.....eiuiiriiiiiiietiiiciesise ettt | aresessesinsene 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovvererierireinnrereiseis 10.000 6,482 XXX XXX
88579y 10 1 [3MORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC......coovvvirveieinererniinninee | e 105.000 20,140 XXX e XXX
90184D 10 0 | TWIST BIOSCIENCE ORD .| 03/24/2021......... MERRILL LYNCH PIERCE FENNER & SMITH INC 30.000 3,647 XXX XXX
90214J 10 1 [2U ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccvvviiienireiscirereniens 60.000 2,311 XXX XXX
902681 10 5 |UGIORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......coovvvrrvnrierscrenniisninns | oo 185.000 7,639 XXX e XXX
909218 12 5 |UNIT CORPORATION WTS .| 01/08/2021........ CORPORATE ACTION......couituierirerieriteresissisesesiseriesssseessssissesesssesesssessensssssens | coessnssesssssnessesinsens 1.000 1 XXX XXX
92343X 10 0 |VERINT SYSTEMS ORD........c.ecvure 02/02/2021........ ITGINC..oovvreeriis 70.000 1,605 XXX e XXX
92552V 10 0 [VIASAT ORD......cccovrirermrininras .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 55.000 2,704 XXX XXX
92556H 20 6 | VIACOMCBS CL B ORD . 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 90.000 6,663 XXX XXX
92764N 10 2 | VIR BIOTECHNOLOGY ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccostvunireimrierirenirinis 50.000 2,533 XXX e XXX
92918V 10 9 |VROOM ORD .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovveerieirireiseirereiienis 95.000 3,463 XXX e XXX
93964W 40 5 | WASHINGTON PRIME GROUP ORD............ .1 01/01/2021........ ITG INC oot | etbees st (25.000) [ vvovevvrrererinicirerieieeenis (143,220) XXX e XXX
949746 10 1 |WELLS FARGO ORD.....ooiiiieriiiieieieieiesesissiesss st ssssssessssssesessessssssenens | ossenesenenenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......coovvververeernerernienens | e 850.000 32,781 XXX e XXX
98980L 10 1 |{ZOOM VIDEO COMMUNICATIONS CL A ORD .| 03/24/2021......... MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 4,783 XXX XXX
G01767 10 5 |ALKERMES ORD................ . | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccoovvoirinermrinerireniiiiens | ceveene 145.000 2,771 XXX e XXX
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD........ccccvevvririreriniinas .. | 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......ccovvriririrerncirerniinnnes | e 140.000 3,870 XXX XXX
G7709Q 10 4 |ROYALTY PHARMA CL A ORD.... .| 03/24/2021. MERRILL LYNCH PIERCE FENNER & SMITH INC.......coovvvirviieisererniisnines | e 245.000 10,729 XXX XXX
G81276 10 0 | SIGNET JEWELERS ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 50.000 2,759 XXX XXX
G97822 10 3 |PERRIGO ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cvovviirveriersereriniisninee | e 100.000 4,289 XXX XXX
H8817H 10 0 | TRANSOCEAN ORD.. 03/24/2021. MERRILL LYNCH PIERCE FENNER & SMITH INC.......cocoovvviviiiieiniieisisiens | e 425.000 1,461 XXX XXX
M25133 10 5 |COGNYTE SOFTWARE ORD.... 02/02/2021........ ITGINC...ooviiviiiriniis 70.000 1,538 XXX e XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAAEG. ... .ttt ittt srrnssenes 275,015 XXX e 0 XXX
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9799997. Total - COMMON SEOCKS = PAT 3. ...tttk fhb ki b0tk 0E 08 E kL8 EELEEELE L0 L0kt bisnbisnines 275,015 XXX XXX
9799999, TOAl - COMMON SHOCKS......e1veieteseisitesissse et ese stttk fe1e0E oo R e foeE e E o0 E e 0 E e f S8 E 0S8 HE 810 E £ EE R 88808t enbsnseneenes 275,015 XXX XXX
9899999. Total - Preferred and COMMON SHOCKS.............c.c.cciiiiiiereiciiteeiicteteteceee ettt et eee e et et stetes aeaetesessesesesessseesessesesesesasees e sesesesesseeesesesesseessseeseeeses s aesesassee et s s aetasssse et et ssses et s sseesessssetes s sseesssesesasesassannsesesasnans | euesessiesesas 275,015 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........iuiiiiiiiiiiiieii sttt seebesss st ebs s ees ka0 8084408108808t e ehiessenb s bbbt ensenes | bonssessnisnnsnses 47,307,344 XXX XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
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 strative
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 Symbol
Bonds - U.S. Government
36179T 4P 7 |G2MAS5330 - RMBS........ocoonvviviicrierins .| 03/01/2021. | Paydown . 87,122 87,122 89,313 | oo 88,912 | e | e (1,791) (1,791) [ e | e 87,122 07/20/2048. | 1.A ......conve.
36179T 7L 3 |G2MAS5399 - RMBS.........ccooovvvvricciciis .| 03/01/2021. | Paydown . 218,219 218,219 ) (8,100) [ ..eveveeveireins | cerreirreinne 218,219 08/20/2048. [1.A ..............
36179T Z5 7 |G2MAS5264 - RMBS.... .| 03/01/2021. | Paydown [ESTTRTRUPI RO 312,496 ) (6,600) [ ..oevorverieeres | e 312,496 06/20/2048. | 1.A ...
36290S RR 4 |GN 616196 - RMBS ... | .. [03/01/2021. | Paydown . 4,720 ) (66) 4,720 01/15/2024. | 1.A .... .
36296S E3 5 |GN 699554 - RMBS........cocovvvvrrnireririirinnns .. 1 03/01/2021. | Paydown . 237 2 237 11/15/2038. [ 1.A ..ovvnvne
36297A AT 0 |GN 705718 - RMBS .| 03/01/2021. | Paydown . 250 (10) 250 01/15/2039. | 1.A ....
38373A D9 4 | GNR 2009-069 PV - CMO/RMBS woe | . | 03/01/2021. | Paydown . 1,275 (11) 1,275 08/20/2039. | 1.A ... .
38376G M8 0 |GNR2011-058 C-CMBS.......ccoovuvirerern. .| 03/01/2021. | Paydown . 63,724 2,450 | oo | e 63,724 08/16/2051. | 1.A cooovnnve.
38377L AQ 1 |GNR2010-116 HB - CMO/RMBS .| 03/01/2021. | Paydown . 7,705 (303) 7,705 09/20/2040. | 1.A ...
912828 PP 9 |UNITED STATES TREASURY.... <o |- | 01/15/2021. | Maturity @ 100.00........cccouvrverrniis | corverireniniisininnies | cveneens 416,500 | .........416,500 | .........410,590 | .............423,889 | .....(43,772) | cccocoeoeees(157) | oviririririiinns [ (43,929) | ..vovvviiinii | e 379,961 | .o [ e 36,540 | ......... 36,540 01/15/2021.|1.A.
0599999. Total - Bonds = U.S. GOVEMMEN.....cvuuireiiriiieissiiisisssesssesssssisssies eessssessesssensssesssens s ses st st sessssnens | oosnens 1,112,248 | ......1,112,248 | ......1,123,029 | ..........1,134,065 | ......(43,772) | ........(14,585) | ..cccocivee0 i (58,357) [ ..vvrcernenad 0 [ e 1,075,708 | ...covvvrnens 0 [ 36,540 | ......... 36,540 XXX XXX

Bonds - U.S. Political Subdivisions of States

METROPOLITAN GOVT NASHVILLE &

G030

592112 PN 0 |DAVIDSON C .. 1 02/19/2021. | Call @ 100.00..... s | e 560,000 07/01/2022.|1.CFE.........
2499999. Total - Bonds - U.S. Palitical Subdivisions of States...........cccc..... 560,000 XXX XXX
Bonds - U.S. Special Revenue and Special A t

312988 KQ 0 |FHB70303 - RMBS .. | 03/01/2021. | Paydown . 3,142 02/01/2034.
3131WQ 5C 7 |FH ZJ0843 - RMBS .« | . [ 03/01/2021. | Paydown . 35,648 12/01/2040.

3131X4 P 8 |FHZK1234 -RMBS........ccoovvrmrrrrrrineeens .. 1 03/01/2021. | Paydown . 1,661 06/01/2023.

3131X4 X9 1 |FH ZK1604 - RMBS. .. | 03/01/2021. | Paydown . 5,028 ) 06/01/2024.

3131X5 D5 8 |FH ZK1924 - RMBS. ... .. 03/01/2021. | Paydown . 4,306 | ... (51) 4,306 0. ...32 110/01/2024.

3131XJ  5G 3 |FHZL3547 -RMBS.........ceovvrvirererinnns ..103/01/2021. | Paydown . 32,675 | oo 32,675 | oo 34,559 (1,782) [ v | e 32,675 | oo | e ((0) [ (1)) —— 194 | 08/01/2042.

3131XJ RS 3 |FHZL3197 - RMBS. .. | 03/01/2021. | Paydown ST I, 14,200 ..14,200 14,746 (521) ....14,200 06/01/2042.

3131XJ S5 2 |FHZL3240 - RMBS. ... | .. | 03/01/2021. | Paydown . 80,528 | ............80,528 | ............81,012 (457) ....80,528 06/01/2042.

3131XK  3C 1 |FHZL4395-RMBS......ccooovmvrrinirriiirrienns .. | 03/01/2021. | Paydown JETSTETRRRON IO 115,643 | ......... 115,643 | .......... 113,458 2,224 11/01/2042.
3131XM  FM 2 |FH ZL5572 - RMBS. .. 1 03/01/2021. | Paydown . 27,064 27,064 28,205 (891) 04/01/2043.
3131XN  6S 7 |FHZL7181-RMBS. w.or| . | 03/01/2021. | Paydown . 4742 | o 4742 | o 4,962 (157) 10/01/2043.
3131XQ 5B 8 |FHZL8942 - RMBS.......c.coovenierieiriricrins .. | 03/01/2021. | Paydown . 23212 23,212 24,848 (1,503) 01/01/2045.
3131XQ 52 5 |FH ZL8964 - RMBS. .| 03/01/2021. | Paydown . 59,190 | .ccoovveenn. 59,190 | oo 59,413 (141) 01/01/2045.
3131XQ KC 9 |FHZL8391-RMBS. .« | . | 03/01/2021. | Paydown . 33,397 33,397 35,286 (1,416) 08/01/2044.
3131XR BB 9 |FHZLI034 - RMBS........ocovvvverrrriareieneeens .. 1 03/01/2021. | Paydown . 20,845 20,845 21,868 (838) 02/01/2045.

3M3MXT PV 6 |FHZM0436 - RMBS.... .. 1 03/01/2021. | Paydown . 22,741 22,741 23,601 (679) 11/01/2045.

3131XT VP 2 |FHZM0622 - RMBS.... «..r | .- [ 03/01/2021. | Paydown . 32,940 | oo 32,940 (2,089) 12/01/2045.

313290 P2 7 |FHZA1341-RMBS....ccoovvmriivcrvererieens .| 03/01/2021. | Paydown JSOTUSTRTRRII Y 47,052 | ..o 47,052 (696) 09/01/2042.

31329 PX 9 |FHZA1338-RMBS .. | 03/01/2021. | Paydown . 53,727 53,727 1,062 08/01/2042.

31329K XW 9 |FH ZA2493 - RMBS. ... .. 03/01/2021. | Paydown . 281,601 281,601 3,944 02/01/2038.

3132A4 6H 6 |FH ZS4472-RMBS. ... .. 03/01/2021. | Paydown . 6,777 ..8,777 (245) 02/01/2042.

3132A4 6V 5 |FH ZS4484 - RMBS. .. | 03/01/2021. | Paydown . ceeeennnn 14,495 ..14,495 (533) 05/01/2042.

3132A4 7B 8 |FH ZS4490 - RMBS. ... |.. [ 03/01/2021. | Paydown . 58,003 | ............58,003 | ............56,907 1,210 07/01/2042.

3132A4 PW 2 |FH ZS4037 - RMBS........ccoovvemmrrerrrrinneens .. 1 03/01/2021. | Paydown . 81,076 81,076 81,563 (373) 05/01/2044.
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3132A5 AY 1 |FHZS4523 - RMBS .. 1 03/01/2021. | Paydown 8,743 ..8,773 (30) (30) 8,743 07/01/2043. [1.A ...
3132A5 FS 9 |FHZS4677 - RMBS. ceo [ 0310172021, | PAYOWN......cooveeveiceiieieiis | eeeeeienenisenieenenes | e 173,624 4,537 | o [ i 173,624 | oo | o 0 09/01/2046. | 1.A .... .
3132A6  HK 2 |FHZS5634 - RMBS..........cccoovvmiiiniinnins .. | 03/01/2021. | Paydown 3,292 54 3,202 0 06/01/2023. | 1.A ..ocvvvennee
3132A6 HV 8 |FH ZS5644 - RMBS. .. | 03/01/2021. | Paydown 2,940 50 2,940 07/01/2023. | 1.A ....
3132A6 R4 7 |FHZS5907 - RMBS. ... |..]03/01/2021. | Paydown 2,760 (12) 2,760 07/01/2024. | 1.A .... .
3132A7 UG 4 |FHZS6883-RMBS........cccoovviirvrrrirernnis .. 1 03/01/2021. | Paydown 7,836 (248) 12/01/2028. [ 1.A ...
3132A9 MH 7 |FH ZS8460 - RMBS. .. | 03/01/2021. | Paydown 37,349 (103) 04/01/2027. | 1.A ....
3132D5 6Z 0 |FH SB8088 - RMBS ... |.. | 03/01/2021. | Paydown 30,282 (745) 02/01/2036. | 1.A ... .
3132DV 7B 5 |FH SD8090 - RMBS........c.cccovvvmmrriiiriis .. [03/01/2021. | PaydOWN...........cvveerrvirriinniinnns [ o | v 138,161 (4,058) 09/01/2050. | 1.A ...........c
3133A8 MR 5 |FHQB2168- RMBS.... .. | 03/01/2021. | Paydown 126,784 126,784 131,012 (4,229) 08/01/2050. | 1.A ....
3133GB GD 0 |FH QN4696 - RMBS.... ... |.. | 03/01/2021. | Paydown ..16,856 (745) 12/01/2035. | 1.A ... .
3136AC U5 8 |FNR2013-15EP - CMO/RMBS................. .. | 03/01/2021. | Paydown 8,191 (216) 08/25/2042. | 1.A ..............
3137AM NN 3 |FHR 4012 JK - CMO/RMBS.... .| 03/01/2021. | Paydown 24,418 24,418 (268) 12/15/2040. [1.A ....
3137BC R6 7 |FHR 4374 CE - CMO/RMBS... ... | .. | 03/01/2021. | Paydown 58,055 58,055 (804) 12/15/2043. | 1A ... .
3138AS 4B 5 |FNAJI717-RMBS......cccoovvvmirrrirriieiens .. [ 03/01/2021. | PaYAOWN. ... [ e | e 18,771 | oo 18,771 (480) 09/01/2041. | 1.A ...cocvvvennce
3138AX 79 5 |FNAJ6167 - RMBS .. | 03/01/2021. | Paydown (1,168) 12/01/2041. | 1.A ....
3138EN HJ 1 |FNAL5632- RMBS .. | 03/01/2021. | Paydown . (716) 08/01/2044. | 1.A ....
3138WG EZ 3 |FNAS6451- RMBS. .| 03/01/2021. | Paydown 60,207 (1,589) ....60,207 01/01/2046. [1.A ....
3138WH L3 4 |FNAS7545-RMBS. .. | 03/01/2021. | Paydown 171,570 (273) 171,570 07/01/2046. | 1.A..
3138WH LR 1 |FNAS7535- RMBS. .. | 03/01/2021. | Paydown 2,525 07/01/2041. | 1.A ....
3138WH RL 8 |FN AS7690 - RMBS. .. | 03/01/2021. | Paydown 274,741 (988) 08/01/2046. | 1.A ....
3138WJ YB 8 |FN AS8805- RMBS. .. | 03/01/2021. | Paydown 103,912 (2,580) 02/01/2042. | 1.A..
3138WK 3E 3 |FN AS9796 - RMBS. .1 03/01/2021. [ PAYOWN. ... | eevererensssrisesssienens | cvrveinns 152,857 (202) 06/01/2047. [1.A ...
3138X3 AY 8 |FNAU3622 - RMBS. .. | 03/01/2021. | Paydown 5,617 (167) 07/01/2043. | 1.A ....
3138X3  BX 9 |FNAU3653 - RMBS. .. | 03/01/2021. | Paydown 6,889 (236) 09/01/2043. | 1.A .
3138Y6 MY 7 |FN AX4874 - RMBS. .. | 03/01/2021. | Paydown 63,645 (1,948) | oo | e 63,645 12/01/2044. | 1.A ...
3138Y9 S8 2 |FNAX7742-RMBS. .. | 03/01/2021. | Paydown 1,380 (46) 1,380 01/01/2045. | 1.A ....
3140EC S9 1 |FNBA7743 - RMBS. v o0 [ 03/01/20271. [ PAYAOWN.....ovvuiirrriniieirerisniisiens | evrerssssssessnsssees | overeniees 13,140 232 07/01/2046. [1.A .... .
3140EV 4E 4 |FNBC1720-RMBS.........ccooovvvmirrirnrr .. | 03/01/2021. | Paydown 26,764 ) (852) 01/01/2046. | 1.A ..............
3140GY GZ 6 |FNBH9215-RMBS. .| 03/01/2021. | Paydown 227,911 227911 | ... 233,930 N ) (6,096) 01/01/2048. | 1.A ....
3140H1 V2 3 |FNBJ0632 - RMBS. ... | .. | 03/01/2021. | Paydown 52,716 52,716 54,058 o ) (1,006) 03/01/2048. | 1.A .... .
31400Q TE 3 [FNBN7748-RMBS.......cccooooommriimrririnnninn. .. [ 03/01/2021. | PAYAOWN. ... [ e | e 48,359 | ............ 48,359 | ............ 50,244 ( ) (1,721) 09/01/2049. | 1.A ...ccceoeoece
3140K3  J2 9 |FNBO7480 - RMBS.... .. 1 03/01/2021. | Paydown 256,163 256,163 | .......... 264,088 o ) (7,182) 12/01/2049. [1.A ...
3140Q7 L4 7 |FN CA0346 - RMBS ... | . | 03/01/2021. | Paydown 31,859 31,859 33,427 | ... 33,801 o ) (1,942) . 09/01/2047.{1.A .... .
3140QA NN 6 |FN CA3096 - RMBS.........cccoooommmrimnrrinnnes .. [03/01/2021. | PAYAOWN........coourvierrrireriiennriienns [ e | cvieeeees 123,820 | ......c... 123,820 | .......... 129,808 | ..covvvvernee 131,454 | oo | v (7,634) (7,634) | oo | e 123,820 02/01/2049. | 1.A ..o
3140QE S6 0 |FN CA6840 - RMBS. .. | 03/01/2021. | Paydown .17,161 (789) (789) ...16,373 09/01/2035. | 1.A ....
3140QF 5N 5 |FN CA8052 - RMBS. .. 1 03/01/2021. | Paydown N . ) (1,951) . ...41,628 12/01/2035. | 1.A ... .
3140X4 ZN 9 |FNFM1648 -RMBS.........cccooovvivmmriiiiriinas .. | 03/01/2021. | Paydown 54,831 54,831 55,585 | ...... 55,503 ) [T ) O I 54,831 01/01/2033. | 1.A ...cccceeoeee
3140X7 4F 3 |FNFM4421 -RMBS.......ccooooovviriiriri .. 1 03/01/2021. | PaYdOWN...........cvveerrricniiicriiienns | o | v 174,475 | ... 174475 | ......... 182,435 | ..coovv 182,418 | oo | e (7,943) () N IO I 174,475 10/01/2035. | 1.A ...
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31410L UV 2 |FN 890796 - RMBS.. . 103/01/2021. | Paydown 21,743 21,743 22,239 | ... 22,131 (388) (G112 [N O 21,743 | o | v 0 118 | 12/01/2045. [1.A ...
314120 L7 3 |FN 935150 - RMBS.. .| 03/01/2021. | Paydown 2,396 | cooorrrne. 2,39 | oo 2,493 | 2,428 |... . (32) (32) 2,396 04/01/2024. | 1.A .... .
31414P M2 2 |FN 972077 - RMBS.......ccooovvvrmrrirerririnenns .. | 03/01/2021. | Paydown 7241 | 7241 | TA45 | 7,269 | .o (28) (28) 7,241 02/01/2023. | 1.A ..o
31415M  4F 9 |FN 984722 - RMBS.. .| 03/01/2021. | Paydown 4,099 51 4,099 06/01/2023. | 1.A ....
31416T JUN 0 |FN AA9268 - RMBS. ... | .. | 03/01/2021. | Paydown 1,142 | .. 6 1,142 07/01/2024. | 1.A ....
31418A FC 7 |FNMA1062-RMBS........cccovumrrrernrrreirnns .. 1 03/01/2021. | Paydown 28,088 28,088 ((C10) 1 RO ISR 05/01/2027.
314188 6J 0 |FNMA2672-RMBS.... .| 03/01/2021. | Paydown JETSTTSRROOIN IOV 136,845 | .......... 136,845 979 07/01/2036.
31418C AF 1 |FNMA2705-RMBS.... ... | .. 03/01/2021. | Paydown [OOSR IOV 174,149 | ......... 174,149 3,705 . L0 08/01/2046.
45203H AL 6 |ILLINOISFINAUTHREV........ccoouvviiinnenn. .. | 02/15/2021. | Call @ 100.00..... 225,000 225,000 1<) ) [ IS 08/15/2041.
60416S 5E 6 |MINNESOTA ST HSG FIN AGY .1 03/03/2021. | Call @ 100.00..... ..10,000 ..10,000 ..10,000 0 ....10,000 01/01/2044.
63968A SB 2 |NEBRASKA PUB PWR DIST REV.. .1 01/04/2021. | Call @ 100.00..... e 790,000 | ..........750,000 | ... 750,000 |... . 0 ..750,000 20 ] 18,750 | 01/01/2031.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. ...........oriuiiiiiiiiiiii oo | eneeeas 5,215,096 | ....... 5,215,096 | ....... 5,299,186 | .......... 5,174,621 | .o 0] e [CYNEX) ) — [ (51,733) 0 5,215,096 0 0 | o 0 ... 47,149 XXX
Bonds - Industrial and Miscellaneous
ANHEUSER-BUSCH INBEV
03523T BP 2 |WORLDWIDE INC .. 1 03/01/2021. | Call @ 100.00..... 0 07/15/2022.
17328P  AQ 6 |CMLTI 20EXP2 A3 - CMO/RMBS... ... | .. | 03/25/2021. | Paydown (3,577) .141,863 08/25/2050.
17328P  AX 1 |CMLTI 20EXP2 A4 - CMO/RMBS... .| 03/25/2021. | Paydown (1,347) ...70,932 08/25/2050.
COOPERATIEVE RABOBANK UA (NEW
21688A AF 9 |YORKBRANC .. 101/19/2021. | Maturity @ 100.00..........ccccoovemmvrees | correrniisreiiiniiiinns | v 700,000 | .......... 700,000 | .........706,132 | ..............700,099 | ...ccooiiirriirinns (99) [(CLC) I RN IS 700,000 | ..o [ e [ e (U I 8,750 |01/19/2021.
28415P  AA 2 |EHGVT 2016-AA-RMBS.........ccooovumurrenna. .. | 03/25/2021. | Paydown SOOI 15,665 | ............ 15,665 | ............ 15,665 | oo 15,665 | oo . 0 0 04/25/2028.
28416T AA 3 |EHGVT 2019-AA-RMBS... .| 03/25/2021. | Paydown 34,864 34,864 9 9 01/25/2034.
34532F AD 4 |FORDL2019-AA3- ABS.... ... | .. | 03/15/2021. | Paydown JETSTTTRROIN IOV 611,250 | .......... 611,250 6 6 05/15/2022.
43284B AA 0 [HGVT 18AA-RMBS......cccoovviirvirriiiriniirns .. | 03/25/2021. | Paydown 23,447 23,447 | 23,446 | o 23,446 | 0 0 02/25/2032.
43285H AA 6 |HGVT 2020-AA-RMBS........ccccoovvvrnnnenn. .. | 03/25/2021. | Paydown ST I 19,372 | oo 19,372 | oo 19,371 | 19,371 | 1 1 02/25/2039.
KINDER MORGAN ENERGY PARTNERS
494550 BT 2 |LP .. 1 01/04/2021. | Call @ 100.00..... 3 03/01/2021.
55400E AA 7 |MVWOT 201 A-RMBS.......cccoooomurvimrrin .. | 03/20/2021. | Paydown 2 10/20/2037.
82652K AA 2 |SRFC171A-RMBS.....c.cccoovrmrrirrrirriirenns .. | 03/20/2021. | Paydown 0 03/20/2034.
82652M AA 8 |SRFC 2019-2 A-RMBS.. .| 03/20/2021. | Paydown 3 05/20/2036.
82653E AB 3 |SRFC 2019-1B-RMBS.. ... | .| 03/20/2021. | Paydown (2,494) 01/22/2036.
89175V AA 1 |TPMT 182 A1-RMBS........cccoooovmmvirirri .. | 03/01/2021. | Paydown (246) 03/25/2058.
89176E AA 8 |TPMT 2018-1 A1 - RMBS, .| 03/01/2021. | Paydown 23,857 23,857 24,390 ..24,355 (498) ...23,857 01/25/2058.
891788 AA 2 |TPMT 2019-4 A1 - CMO/RMBS.. ... |.. | 03/01/2021. | Paydown e | i 151,686 | .......... 151,686 | .......... 153,157 152,987 (1,300) ..151,686 10/27/2059.
89231P AD 0 |TAOT 2018-D A3-ABS........cccoovommmrrrrannns .. | 03/15/2021. | Paydown A TN IS 140,785 03/15/2023.
92914X AL 3 |VOYA2015-2AR-CDO . | C| 01/25/2021. | Paydown (O OO ISV 73,594 07/23/2027.
92936C AJ 8 |WFRBS2011-C4 A4 - CMBS.. ... | .. | 03/01/2021. | Paydown 2,736,832 | ... . R 5,514 2,736,832 06/17/2044.
95002T AA 2 |WFMBS 2020-3 A1- CMO/RMBS.............. .. | 03/01/2021. | Paydown 38,294 | oo 38294 | ........... 39,551 | oo 39,645 ) (1,350) | oo | s 38,294 06/27/2050.
3899999. Total - Bonds - Industrial and Miscellaneous. 5,269,459 5,269,459 | ....... 5,309,220 5,274,775 )| - (5,366) 0 5,269,409 0 v D0 | 45,822 XXX
8399997. Total - BONAS - P 4. et | s 12,156,803 | ..... 12,156,803 | .....12,377,383 | ........12,143,461 31 IO | [ [QRERE) N E— 0| e 12,120,214 | ..o 0]....36,5% | ... 36,590 | ... 117,584 XXX
8399999. TOtAl - BONGS. ... ettt | sii 12,156,803 | ... 12,156,803 | .....12,377,383 | ......... 12,143,461 )] IR I [ (115,455) | .ooovvvrirnnnnd 0 12,120,214 |..covvvnee 0]....36,590 | ........ 36,590 | ..... 117,584 XXX

Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
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MERRILL LYNCH PIERCE
00081T 10 8 |ACCOBRANDS ORD.........ccocoomrrmmerierirnes .| 01/08/2021. | FENNER & SMITH INC. 5.000 43 XXX | s 39 | 42 | o ()] [ 3) 39 L I A | XXX XXX
MERRILL LYNCH PIERCE
001055 10 2 |AFLAC ORD. .| 01/08/2021. | FENNER & SMITH INC. ....350.000 XXX 655 . ...16,219 XXX XXX
MERRILL LYNCH PIERCE
001084 10 2 |AGCOORD .| 01/08/2021. [FENNER & SMITH INC. | v 45.000 | .covrreinnes 5,044 XXX | e 2,561 | oo 4,639 | ......... (2,078) | oo (2,078) 2,561 | oo [ s 2,483 | ........... 2,483 | .o XXX XXX
MERRILL LYNCH PIERCE
00123Q 10 4 |AGNC INVESTMENT REIT ORD............... .1 01/08/2021. [FENNER & SMITHINC. | oo 505.000 | ...cooooeee 7,844 XXX [ 9125 | i 7,878 | oo 1,247 | v 1,247 9,125 [ o | e (1,282) | .ovvve. (1,282) | ovvvevernnd 61 XXX XXX
MERRILL LYNCH PIERCE
00130H 10 5 |THE AES CORPORATION.......cccconirvmmenne .| 01/08/2021.| FENNER & SMITHINC. | e 165.000 | coooevrnnens 4,193 XXX | e 2,440 | oo 3,878 | ... (1,437) | v (1,437) 2,440 | oo | e 1,753 | o 1,753 | s XXX XXX
MERRILL LYNCH PIERCE
00164V 10 3 |AMC NETWORKS CL A ORD.........cccoonnc.. .| 01/08/2021. | FENNER & SMITH INC. 60.000 2,350 XXX | s 3,460 | oo 2,146 | ..o 1,313 [ s 1,313 3460 | ..o | e (1,109) | cvvvees [GI0L) ] XXX XXX
MERRILL LYNCH PIERCE
00206R 10 2 [AT&T ORD....ccoovrrrerirrircrrerinerienierireeens .| 01/08/2021. | FENNER & SMITHINC. | ........ 4,425.000 | .......... 128,377 XXX | 143,691 | oo 127,263 | ........ 16,428 | ..o | e | s 16,428 | ..o | e 143,691 | oo | o (15,313) | ...ovve (15,313) | ....vc... 2,301 XXX XXX
MERRILL LYNCH PIERCE
002474 10 4 |AZZ ORD.....ccvvvivircrenirerreniseisiisnies .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | ..ccoovvrnee 1,976 XXX | s 1,840 | oo 1,898 | v (74 ) RS (57) 1,840 | .o [ e 135 | e 135 | oo XXX XXX
MERRILL LYNCH PIERCE
002824 10 0 |ABBOTT LABORATORIES ORD................ .| 01/08/2021. [FENNER & SMITHINC. | oo 625.000 | ............ 69,750 XXX | s 15,200 | .oooorvernnee 68,431 | ....... (53,231) [ covvverrrereinnes (53,231) [ v [ e 15,200 | oo | e 54,550 | ......... 54,550 | .ooiiririiininen XXX XXX
MERRILL LYNCH PIERCE
00287Y 10 9 |ABBVIE ORD.....cccoooerimreriirrrineirerieninens .| 01/08/2021. | FENNER & SMITHINC. | s 855.000 | ............ 91,707 XXX | s 79,592 | oo 91,613 | ...... (12,021) | evvveererienins [ e [ i (12,021) [ v | e LI 7 I 12115 | e 12,115 | XXX XXX
MERRILL LYNCH PIERCE
003654 10 0 |ABIOMED ORD.......covvumrermrierrcrrnerineenns .| 01/08/2021.| FENNER & SMITHINC. | .t 35.000 | .oovernees 11,342 XXX | 13,407 | oo 11,347 | e 2,080 | .o 2,080 | .o | e 13,407 | oo | e (2,066) | .......... (2,066) | ..oovvrrerrinne XXX XXX
MERRILL LYNCH PIERCE
00401C 10 8 |ACACIA COMMUNICATIONS ORD........... .| 01/08/2021. | FENNER & SMITH INC. 50.000 3,980 XXX | s 2,357 | oo 3,648 | ......... (1,291) [ oo (1,291) 1Y A RIS IO 1,622 | oo 1,622 | .o XXX XXX
MERRILL LYNCH PIERCE
004239 10 9 |ACADIA REALTY REIT ORD........ccccemrrenee .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | coevvvrrees 1,463 XXX | s 2,767 | oo 1,419 | v 1,348 | e 1,348 PN (Y A TS IO (1,304) | vevees (1,304) | oo XXX XXX
MERRILL LYNCH PIERCE
00507V 10 9 |ACTIVISION BLIZZARD ORD..........cc.evere. ..101/08/2021. | FENNER & SMITH INC. 255.000 23,279 XXX | s 17,642 | .o 23,677 | .coeeee. (AR 7 - (6,034) [ oo | v 17,642 | .o | v 5,637 | o 5,637 | .o XXX XXX
MERRILL LYNCH PIERCE
00508Y 10 2 |ACUITY BRANDS ORD......ccoecorvrrvrrirnnines ..101/08/2021. | FENNER & SMITH INC. 20.000 2,320 XXX | e 2425 | e 2,422 | oo 41 4 2,425 | .o | v (106) [ ..ovvveree [QL0LS) ) - XXX XXX
MERRILL LYNCH PIERCE
005098 10 8 |ACUSHNET HOLDINGS ORD.......ccccomvvenee .| 01/08/2021. | FENNER & SMITH INC. 50.000 2,098 XXX | e 1,786 | v 2,027 | oo (P2 (241) LI T O IO 313 | s 13 | XXX XXX
MERRILL LYNCH PIERCE
00650F 10 9 |ADAPTIVE BIOTECHNOLOGIES ORD...... .| 01/08/2021. | FENNER & SMITH INC. 40.000 2,411 XXX | s 1,748 | e 2,365 | oo (A0 ) (617) LIV T R IR 662 | oo 662 | ..ovverririninne XXX XXX
MERRILL LYNCH PIERCE
00653Q 10 2 |ADAPTHEALTH CL A ORD. .| 01/08/2021. | FENNER & SMITH INC. ..35.000 XXX (328) 987 XXX XXX
MERRILL LYNCH PIERCE
00724F 10 1 |ADOBE ORD........cocoorererierinerirerirerereens .| 01/08/2021. | FENNER & SMITH INC. 190.000 92,166 XXX | s 45,205 | ..o 95,023 | ....... (49,818) | ..vevuvrcrierrns [ e [ (49,818) [ ...vvvvvericres | cevrreerrrian 45,205 | ..o | s 46,961 | ......... 46,961 | ..o XXX XXX
MERRILL LYNCH PIERCE
00737L 10 3 |ADTALEM GLOBAL EDUCATION ORD..... ..101/08/2021. | FENNER & SMITH INC. 80.000 2,738 XXX | 3,790 | o 2,716 | oo 1,074 | o 1,074 3,790 | e [ v (1,053) | .ovvvee (03] XXX XXX
MERRILL LYNCH PIERCE
00738A 10 6 |ADTRAN ORD.....ccccovirmriirrinririeirniiniinns .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | cooerirnnens 1,101 XXX | 1,222 | oo 1,034 | oo 188 | o 188 {172 I B ((17)] —— (P2 — XXX XXX
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MERRILL LYNCH PIERCE
00751Y 10 6 |ADVANCE AUTO PARTS ORD.........c....... .| 01/08/2021. | FENNER & SMITH INC. 40.000 6,802 XXX | s 6,527 6,300 | .. 227 | e 227 6,527 | oo | e 275 | v 275 | oo 10 XXX XXX
MERRILL LYNCH PIERCE
00766T 10 0 |AECOM ORD... .| 01/08/2021. | FENNER & SMITH INC. XXX 3,982 (1,427) 2,555 XXX XXX
MERRILL LYNCH PIERCE
00770F 10 4 |AEGIO CLAORD......ccoovturerrmrirririrrernnnns .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..ooovvrnnee 1,023 XXX [ 920 | .o 950 | .ooierinnn [<10) ) I (30) 920 [ .ooeeieevien | e 103 | e 103 | e XXX XXX
MERRILL LYNCH PIERCE
00771V 10 8 |AERIE PHARMACEUTICALS ORD............ ..101/08/2021. | FENNER & SMITH INC. 50.000 698 XXX | 2,580 | o 676 | .......... 1,905 | oo 1,905 2,580 | .o [ e (1,882) | .ovvvee (G171 XXX XXX
MERRILL LYNCH PIERCE
007903 10 7 |ADVANCED MICRO DEVICES ORD......... .| 01/08/2021. | FENNER & SMITHINC. | . 400.000 | ..oovernees 37,828 XXX | 21,460 | .o 36,684 | ...... (15,224) | .vooeeerenrins [ e [ e (RS2 I ISR 21,460 | cooovveecieens | e 16,368 | ......... 16,368 | ..ooovrvrrrrnns XXX XXX
MERRILL LYNCH PIERCE
008073 10 8 |AEROVIRONMENT ORD......ccocomerirrirnnens .| 01/08/2021. | FENNER & SMITH INC. 30.000 2,780 XXX | e 2,833 2,607 | .. 226 | oo 226 2,833 | oo | e (72 [E— (7] — XXX XXX
MERRILL LYNCH PIERCE
008252 10 8 |AFFILIATED MANAGERS GROUP ORD... |..|01/08/2021.|FENNER & SMITHINC. | .cvireens 75.000 | cooovrerneens 7,968 XXX | s 9,675 | oo 7,628 | .......... 2,048 | .o 2,048 9,675 | v | ceriens (1,707) | ocvvrees (1,707) | coorevereerriie XXX XXX
MERRILL LYNCH PIERCE
00846U 10 1 |AGILENT TECHNOLOGIES ORD.............. .| 01/08/2021. | FENNER & SMITHINC. | . 165.000 | ..o 20,963 XXX | s 11,002 | oo 19,551 | ......... (8,549) | ..oovvvrrirrirens (8,549) | ..ovvveveerireres | e 11,002 | oo | e 9,961 | ..cooovve. 9,961 | .ovvvvernes 32 XXX XXX
MERRILL LYNCH PIERCE
00847 10 5 |AGILYSYS ORD.....cocrvrrirverrirerinrieererines .| 01/08/2021. [FENNER & SMITHINC. | v 30.000 | ..ovvvrenee 1,180 XXX T8T | o 1151 | e (364) [ ovvrevrrirriinnne (364) T8T | oo | e 393 | s 393 | e XXX XXX
MERRILL LYNCH PIERCE
008492 10 0 |AGREE REALTY REIT ORD......ccccovvrreneee .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | cooevernnns 4,547 XXX | s 4,045 | oo 4,661 | ..cooonee (R ) (616) 4,045 | e [ s 502 | oo (1020 I 43 XXX XXX
MERRILL LYNCH PIERCE
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD. |..|01/08/2021.|FENNER & SMITHINC. | .t 75.000 | .ovveonee. 21,429 XXX | 12,046 | oo, 20,492 | ......... (8,448) | ...ocvvrrrrinnens (8,448) | ...coonvvrrienes | e 12,046 | oo | e 9,384 | ..o 9,384 | ..o 101 XXX XXX
MERRILL LYNCH PIERCE
00971T 10 1 |AKAMAI TECHNOLOGIES ORD................ .| 01/08/2021. | FENNER & SMITH INC. 80.000 8,276 XXX | s 5,001 | oo 8,399 | ......... (3,398) [ .oovvrrrirrirens (3,398) 5,001 | overerereerenes | e 3,275 | oo 3,275 | oo XXX XXX
MERRILL LYNCH PIERCE
00972D 10 5 |AKEBIA THERAPEUTICS ORD................. .| 01/08/2021. | FENNER & SMITH INC. 177.000 547 XXX | s 1,710 | oo 496 | .......... 1,215 | e, 1,215 1710 [ e [ e (1,163) | cvevves (K ) XXX XXX
MERRILL LYNCH PIERCE
011311 10 7 |ALAMO GROUP ORD.......ccoevvrvrrrrmrerrnririnns ..101/08/2021. | FENNER & SMITH INC. 15.000 2,168 XXX | 1,499 | e 2,069 | .o (571) [ ovvererrerireirennne (571) 1,499 | e | e 670 | o 670 | .o XXX XXX
MERRILL LYNCH PIERCE
011642 10 5 |ALARMCOM HOLDINGS ORD........ccceveree ..101/08/2021. | FENNER & SMITH INC. 25.000 2,627 XXX | 1,740 | o 2,586 | ..o [CZIC) T N (846) 1,740 | o | e 887 | o 887 | .o XXX XXX
MERRILL LYNCH PIERCE
012653 10 1 |ALBEMARLE ORD........ccocomrrvmmmrrerircerneens .| 01/08/2021.| FENNER & SMITHINC. | .o 55.000 | .ocvvrnee. 10,125 XXX | s 5,262 | oo 8,114 | ......... (2,851) [ oovvvreererieens (2,851) 5,262 | .oveerieiienes | e 4,862 | oo 4,862 | ..o 21 XXX XXX
MERRILL LYNCH PIERCE
013872 10 6 |ALCOA ORD.....cocomerrrrereirerenninerienereens .| 01/08/2021. | FENNER & SMITHINC. | . 170.000 | cooovvvrrnens 4,247 XXX | s 6,132 | oo 3,919 | oo 2,213 | oo 2,213 6,132 | oo | ceriens (1,885) | ..vvvees (1,885) | coovverernrinne XXX XXX
MERRILL LYNCH PIERCE
014752 10 9 |ALEXANDERS REIT ORD... ... |..101/08/2021. | FENNER & SMITH INC. XXX (127) 1,260 | .oovverrieriens [ s 92 XXX XXX
ALEXANDRIA REAL ESTATE EQ REIT MERRILL LYNCH PIERCE
015271 10 9 |ORD .| 01/08/2021.| FENNER & SMITHINC. | .o 25.000 | .ovovrerne 4,147 XXX | s 3118 | s 4,456 | ... (1,338) [ oo (1,338) 3,118 | s | e 1,029 | oo 1,029 | .o 27 XXX XXX
MERRILL LYNCH PIERCE
016255 10 1 |ALIGN TECHNOLOGY ORD........ccocrvurnrrne .| 01/08/2021. [FENNER & SMITHINC. | v 25.000 | .coveeenee 14,263 XXX | 7,901 | e 13,360 | ......... (5,459) | cvvovverirrirerins (5,459) 7,901 | oo | e 6,362 | ........... 6,362 | .ooiriiiiene XXX XXX
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MERRILL LYNCH PIERCE
017175 10 0 |ALLEGHANY ORD......cccocoomvrrmrrrrerirerireenns .| 01/08/2021. | FENNER & SMITH INC. 10.000 6,313 XXX | s 6,224 | oo 6,037 | .oovrerne 187 | oo 187 6,224 | ..o | e 89 | s 89 | XXX XXX
MERRILL LYNCH PIERCE
01741R 10 2 |ALLEGHENY TECHNOLOGIES ORD. .| 01/08/2021. | FENNER & SMITH INC. 160.000 2,992 XXX 1,741 4,424 XXX XXX
MERRILL LYNCH PIERCE
01748H 10 7 |ALLEGIANCE BANCSHARES ORD........... .| 01/08/2021. [FENNER & SMITHINC. | v 30.000 | oo 1,090 XXX | 1,000 | oo 1,024 | .o (P23 (24) 1,000 | o | e 90 | oo 90 [ XXX XXX
MERRILL LYNCH PIERCE
01748X 10 2 |ALLEGIANT TRAVEL ORD.......cccouverrernne .. | 01/08/2021. | FENNER & SMITH INC. 5.000 935 XXX | e 573 | oo 946 | .o [CT) | P (373) 573 | o | v 361 | oo 361 | XXX XXX
MERRILL LYNCH PIERCE
018522 30 0 |ALLETE ORD...ccoovterrrirerierieeirneerneeiseinns .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | coovrernnns 4,508 XXX | e 5419 | oo 4,336 | oo 1,083 | oo 1,083 5,419 | oo | e (911) ] covvererens (AR ) - XXX XXX
MERRILL LYNCH PIERCE
018581 10 8 |ALLIANCE DATA SYSTEMS ORD............. .| 01/08/2021.| FENNER & SMITHINC. | .t 60.000 | ..covvrerner 4,469 XXX | 12,910 | oo 4446 | ... 8,464 | ..o 8,464 | ..o | e 12,910 | oo | e (8,440) | .......... [CRZ10) ) XXX XXX
MERRILL LYNCH PIERCE
018802 10 8 |ALLIANT ENERGY ORD......cccocvvrmrvrcrrrnens .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | cooovcvrreens 4,934 XXX | s 4,392 | oo, 5,148 | .oovvvnne (756) | .ververcercrinns (756) 4,392 | o [ s 542 | oo 542 | oo XXX XXX
ALLISON TRANSMISSION HOLDINGS MERRILL LYNCH PIERCE
01973R 10 1 |ORD .| 01/08/2021. | FENNER & SMITHINC. | . 150.000 | cooovvverees 6,381 XXX | s 7,467 6,470 | .. 998 | .o 998 TABT | oo | e (1,086) | ... (1,086) | ..oooveveerniiane XXX XXX
MERRILL LYNCH PIERCE
019770 10 6 |ALLOGENE THERAPEUTICS ORD........... ..|01/08/2021. [FENNER & SMITHINC. | o 65.000 | ..ooovrennee 1,811 XXX | e 2,699 | .o 1,641 | .......... 1,058 | .o 1,058 2,699 | .o v (888) [ ueveeren (1515 ) XXX XXX
MERRILL LYNCH PIERCE
020002 10 1 |ALLSTATE ORD....cocosvvrmrirrrnrierircerneens .| 01/08/2021.| FENNER & SMITHINC. | .t 65.000 | .coovrerncr 7,146 XXX | s 6,908 | .oovviieiirs 7445 | e (VX7 I (237) 6,908 | ...oovieerierins | e 238 | oo 238 [ XXX XXX
MERRILL LYNCH PIERCE
02005N 10 O [ALLY FINANCIAL ORD.......coocomerrmrernnrrnns .| 01/08/2021. | FENNER & SMITHINC. | e 245.000 | ..coovrenne 9,154 XXX | s 6,441 | oo 8,737 | .o (VA1) | (2,296) 8,441 | oo | e 2,713 | v 2,713 | e XXX XXX
MERRILL LYNCH PIERCE
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD...... .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | coovrerreens 4,399 XXX | s 2,430 | oo 3,899 | ........ (1,469) [ ..o (1,469) 2430 | o | e 1,969 | .ooovennne 1,969 | .o XXX XXX
MERRILL LYNCH PIERCE
02079K 10 7 |ALPHABET CL C ORD....c.ccvevurvrrmrrirerirnns .| 01/08/2021. | FENNER & SMITHINC. | . 120.000 | ..coovenes 216,860 XXX | 143,392 | ..ovvvnne 210,226 | ....... (66,833) | ..ovvveerncrirrins [ e [ e (LSRR X) RN IS 143,392 | oo | s 73,467 | ......... 73467 | .o XXX XXX
MERRILL LYNCH PIERCE
02079K 30 5 |ALPHABET CLAORD......cccovvrirvriirrnrinns .1 01/08/2021. [FENNER & SMITHINC. | oo 115.000 | .......... 206,745 XXX | 87,711 | o 201,554 | ..... (113,843) | oo | e | eeveeen (113,843) | oo | e 87,711 | e | e 119,034 | ....... 119,034 | .o XXX XXX
MERRILL LYNCH PIERCE
021347 10 9 |ALTABANCORP ORD.........ccccovrerrrrrerrirnns .. 1 01/08/2021. | FENNER & SMITH INC. 25.000 725 XXX | e T62 | oo 698 | .o 64 | 64 762 | oo [ e (K74 [— (K7 I XXX XXX
MERRILL LYNCH PIERCE
02156B 10 3 |ALTERYXCLA ORD......cccosvrrmmrimrrinrirenns .| 01/08/2021.| FENNER & SMITHINC. | .o 35.000 | cooererneens 4,077 XXX | s 4,950 | oo 4,263 | .o B87 | .o 687 4,950 | oo [ i (C74)) — [CL) ) — XXX XXX
MERRILL LYNCH PIERCE
02156K 10 3 |ALTICE USACL A ORD......ccccoorrmurrerirens .| 01/08/2021. | FENNER & SMITHINC. | . 190.000 | coovvvrrnens 6,795 XXX | s 4,961 | oo, 7,195 | ..., (2,234) | oo (2,234) 4,961 | oo | e 1,833 | oo 1,833 | oo XXX XXX
MERRILL LYNCH PIERCE
022098 10 3 |ALTRIA GROUP ORD .| 01/08/2021. | FENNER & SMITH INC. XXX | 81,347 | 39,975 21,372 21,372 ...61,347 .(20,805)| ........(20,805) | ... XXX XXX
MERRILL LYNCH PIERCE
023135 10 6 |AMAZON COM ORD.......ccoovrmerererercrirnens .| 01/08/2021. | FENNER & SMITHINC. | . 170.000 | .......... 541,046 XXX | 301,570 | oo 553,678 | ..... (252,108) | ....oovereerrrins [ eereeerireinnins [ v (252,108) | ..o | e 301,570 | .ovvrevrrveenes | e 239,476 | ....... 239,476 | ..coovrrverins XXX XXX
MERRILL LYNCH PIERCE
023436 10 8 |AMEDISYS ORD......cocovrvviermrirerrinernininns .| 01/08/2021. [FENNER & SMITH INC. | v 15.000 | .oovoerennes 4,606 XXX | 1,760 | o 4,400 | ......... (VC70) N (2,640) 1,760 | oo | e 2,846 | .......... 2,846 | ..o XXX XXX
MERRILL LYNCH PIERCE
023608 10 2 |AMEREN ORD.........cooooirrrrimrirnniineineinns .| 01/08/2021.| FENNER & SMITHINC. | i 120.000 | cooovvvnnes 8,999 XXX | 7914 | s 9,367 | ... [QRK) | - (1,453) 7914 | oo | e 1,085 | oo 1,085 | oo XXX XXX
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MERRILL LYNCH PIERCE
02361E 10 8 |AMERESCO CLA ORD......cc.covvvmirirerirnens .| 01/08/2021. | FENNER & SMITH INC. 35.000 2,144 XXX | s 1,008 | .o 1,828 | v [EC220) N (820) 1,008 [ .ooevoerierrnes | e 1,136 | v 1,136 [ v XXX XXX
MERRILL LYNCH PIERCE
02376R 10 2 |AMERICAN AIRLINES GROUP ORD........ .| 01/08/2021. | FENNER & SMITH INC. ....230.000 3,478 XXX 3,627 4,346 7,973 XXX XXX
MERRILL LYNCH PIERCE
025537 10 1 |AMERICAN ELECTRIC POWER ORD....... .| 01/08/2021. [FENNER & SMITHINC. | oo 160.000 | ..coveunee 12,667 XXX | s 11,634 | oo 13,326 | ......... (1,693) | oo (UG ) N IS 11,634 | oo | e 1,034 | e 1,034 | .o XXX XXX
MERRILL LYNCH PIERCE
02553E 10 6 |AMERICAN EAGLE OUTFITTERS ORD....|.. | 01/08/2021. [FENNER & SMITHINC. | . 85.000 | .oovererne 1,891 XXX [ 1,805 1,706 99 [ 99 1,805 | oo | e 86 | .o 86 [ .o XXX XXX
MERRILL LYNCH PIERCE
025816 10 9 |AMERICAN EXPRESS ORD......cccooonvvennec. .| 01/08/2021. | FENNER & SMITH INC. 190.000 23,136 XXX | 19,680 | ovvvcernnns 22,973 | oo [RIY2K) | [RI72eK) | SIS IR 19,680 | .vevverrerenns | e 3,456 | oo 3,456 | ..oovvennen 82 XXX XXX
MERRILL LYNCH PIERCE
025932 10 4 |AMERICAN FINANCIAL GROUP ORD...... .| 01/08/2021.| FENNER & SMITHINC. | . 75.000 | coovrerneens 6,829 XXX | s 8,186 | ..ooovvrvcrirnn 6,572 | .ovvvenee 1,614 | e, 1,614 8,186 | ..vvuererrirenns | cevrens (1,357) | ovvrnees (1,357) | cooevereirnii XXX XXX
MERRILL LYNCH PIERCE
02913V 10 3 |AMERICAN PUBLIC EDUCATION ORD.... |.. | 01/08/2021. | FENNER & SMITH INC. 25.000 797 XXX | e 672 | oo (<7 (X ) (91) (57472 [T IV 125 | e 125 | s XXX XXX
MERRILL LYNCH PIERCE
03027X 10 0 |AMERICAN TOWER REIT......cccoovvvirerern. .| 01/08/2021. | FENNER & SMITH INC. 175.000 38,883 XXX | s 30,053 | oo 39,281 | ..coo.ue. (9,228) | coovverrirrirnens (9,228) | ..o | e 30,053 | .oeveerinrines | s 8,830 | oot 8,830 | ..covveree 212 XXX XXX
MERRILL LYNCH PIERCE
030420 10 3 | AMERICAN WATER WORKS ORD........... .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..coovvrnnee 7,848 XXX | 4,525 | oo 7,674 | ... (3,149) | oo (3,149) 4,525 | oo | e 3,323 | o 3,323 | XXX XXX
MERRILL LYNCH PIERCE
03062T 10 5 |AMERICA'S CAR-MART ORD.......ccconuvenee .| 01/08/2021.| FENNER & SMITHINC. | .t 10.000 | covocrernes 1,195 XXX | s 890 | oo 1,098 | .oovronees (P20 N (209) 890 [ e | e 305 | e 305 | XXX XXX
MERRILL LYNCH PIERCE
03064D 10 8 |AMERICOLD REALTY ORD......c.ccocomrreneee .| 01/08/2021. | FENNER & SMITHINC. | . 160.000 | coeovvvvnncs 5,634 XXX | s 5776 | oo 5,973 | oo (197) | covvvereeierin (197) 5776 | e | ceevrrnens (L7 — (7] I— 34 XXX XXX
MERRILL LYNCH PIERCE
03073E 10 5 |AMERISOURCEBERGEN ORD................. .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | coovvreneee 12,102 XXX | s 9,99 | .o 10,754 | .......c.... TLLL0) ) (760) 9,994 | oo | e 2,109 | oo 2,109 | oo XXX XXX
MERRILL LYNCH PIERCE
031100 10 0 |AMETEK ORD......ooevorerrricrinerirenieceinenes .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | cooovvreneee 13,588 XXX | s 8,161 | oo 13,303 | ......... (5,143) | oo (5,143) 8,161 | .oveorereerenes | e 5,427 | v L (8 XXX XXX
MERRILL LYNCH PIERCE
031162 10 0 |AMGEN ORD......c.ccervmriirerriieernnieisnineins .| 01/08/2021. [FENNER & SMITHINC. | oo 290.000 | ..cocenend 69,158 XXX | 58,351 | v 66,677 | ......... (8,326) | +voovvvrirrirerins (8,326) [ .oovvvveercirenns | i 58,351 | vvverrervenns | e 10,807 | ......... 10,807 | .cocvvriiriinnne XXX XXX
MERRILL LYNCH PIERCE
03152W 10 9 |AMICUS THERAPEUTICS ORD................ ..|01/08/2021. [FENNER & SMITH INC. | ..o 150.000 | .oovrivrnns 3,471 XXX [ 2,189 | o 3,464 | ... ((IV24:) | I (1,275) 2,189 | o | e 1,283 | v 1,283 | oo XXX XXX
MERRILL LYNCH PIERCE
03168L 10 5 |AMNEAL PHARMACEUTICALS CL A ORD] .. | 01/08/2021. | FENNER & SMITH INC. 110.000 525 XXX | e 2,100 | oovreririiens 503 | oo 1,597 | e 1,597 2,100 | oo | e (1,575) | covvvrees (1,575) | coooeeerneiriris XXX XXX
MERRILL LYNCH PIERCE
032095 10 1 |AMPHENOL CL A ORD........cosvrvmrrrerirner .| 01/08/2021.| FENNER & SMITHINC. | .o 95.000 | ..ovrvrnees 12,858 XXX | s 8,209 | .coovvrvrnens 12,423 | ......... (4,214) | v (4,214) 8,209 | ..o | e 4,649 | .......... 4,649 | ...ooovevene 28 XXX XXX
MERRILL LYNCH PIERCE
032654 10 5 |ANALOG DEVICES ORD.... .| 01/08/2021. | FENNER & SMITH INC. XXX ..(11,169) | . ....14,684 XXX XXX
MERRILL LYNCH PIERCE
032724 10 6 |ANAPTYSBIO ORD......c.coevervrerrrinireriiens .| 01/08/2021. | FENNER & SMITH INC. 30.000 760 XXX | s 2,490 | oo 645 | ........ 1,845 | oo, 1,845 2,490 | oo | e (1,730) | vevees (ANEI) ] P— XXX XXX
MERRILL LYNCH PIERCE
03272L 10 8 | ANAPLAN ORD......cccvvvrmrirriverrierrnereerenes .| 01/08/2021. [FENNER & SMITHINC. | v 75.000 | oo 5,359 XXX | 3,785 | o 5389 | ......... (1,604) | ..o (1,604) 3,785 | oo [ e 1,574 | e 1,574 | o XXX XXX
MERRILL LYNCH PIERCE
034164 10 3 |ANDERSONS ORD.......ccocrmvremremrrrrrirrens .101/08/2021. [FENNER & SMITHINC. | oo 50.000 | .coorernecns 1,259 XXX | 1,362 | v 1,226 | v 136 | oo 136 1,362 | oo | s (RL05)) [ (L0 ) 9 XXX XXX
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ANNALY CAPITAL MANAGEMENT REIT MERRILL LYNCH PIERCE
035710 40 9 |ORD .| 01/08/2021. | FENNER & SMITHINC. | . 865.000 | .....ccovvne 7,164 XXX | s 8,754 | oo 7,309 | oo 1445 | e, 1,445 8,754 | ..o | ceriens (1,590) | ..cvvevr (1,590) | ..ocvvvvene 190 XXX XXX
MERRILL LYNCH PIERCE
03662Q 10 5 |ANSYSORD.... .| 01/08/2021. | FENNER & SMITH INC. ..30.000 XXX (6,077) 4,837 XXX XXX
MERRILL LYNCH PIERCE
03674X 10 6 |ANTERO RESOURCES ORD..........ccocrnne .| 01/08/2021. [FENNER & SMITHINC. | v 300.000 | ..covvrneee 1,792 XXX | 5754 | .o 1,635 | .......... 4119 | e 4,119 5,754 | oo [ v (3,962) | ..ove. (3,962) | cvovvvvrireriiinns XXX XXX
MERRILL LYNCH PIERCE
036752 10 3 |ANTHEM ORD.....ccooovivirerieirieirieieireiens .. | 01/08/2021. | FENNER & SMITH INC. 75.000 25,280 XXX | 20,450 | cooriieins 24,082 | ......... (3,632) | oo (3,632) [ oo | e 20,450 | oo [ e 4830 | .oooeeen 4830 | .o XXX XXX
MERRILL LYNCH PIERCE
03676C 10 0 [ANTERIX ORD......cccovvumirmeriererneerneninnins .| 01/08/2021. | FENNER & SMITH INC. 20.000 701 XXX | e 866 | ..o 752 | oo 114 | s 114 866 [ ..o | e (L)) ——, QLG - XXX XXX
MERRILL LYNCH PIERCE
037411 10 5 |APACHE ORD....c.covvvmiirrrireirerierinseneens .| 01/08/2021. | FENNER & SMITHINC. | . 270.000 | ..oovverner 4,474 XXX | 12,531 | oo 3,829 | ..coooou L4072 8,702 | .o | e 12,531 | oo | e (8,056) | .......... [CHVST) | XXX XXX
MERRILL LYNCH PIERCE
03743Q 10 8 |APACHE ORD....c.ovvvrierrieererieriieeienns .. | 03/24/2021. | FENNER & SMITH INC. 175.000 3,341 XXX | s 7469 | oo 2,482 | ......... 4,988 | ..o 4,988 TA4B9 | .o | ceviens (4,128) | .......... (G2 | 4 XXX XXX
APARTMENT INVST MGT CL AREIT MERRILL LYNCH PIERCE
03748R 74 7 |ORD .| 03/24/2021. | FENNER & SMITHINC. | . 202.000 | ..cococvvrne 1,159 XXX | s 10,174 | oo 1,065 | .......... 9,109 | oo 9,109 | oo | e 10,174 | oo | e (9,014) | ..o (9,014) | oo XXX XXX
MERRILL LYNCH PIERCE
03753U 10 6 |APELLIS PHARMACEUTICALS ORD........ ..101/08/2021. | FENNER & SMITH INC. 35.000 2,008 XXX | 1181 | e 2,002 | .o (G274} (821) 18T | i | e 827 | v 827 | .o XXX XXX
MERRILL LYNCH PIERCE
037598 10 9 |APOGEE ENTERPRISES ORD................. .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .ccooovrerne 1,389 XXX | s 1,564 1,267 | .. 297 | 297 1,564 | e [ (LX) — (L) — XXX XXX
APOLLO GLOBAL MANAGEMENT CL A MERRILL LYNCH PIERCE
03768E 10 5 |ORD .| 01/08/2021. | FENNER & SMITHINC. | . 170.000 | cooovvvrnnes 7,982 XXX | s 8,805 | oo 8,327 | v A79 | i 479 8,805 | ..o | ererreens ((:72) ) — (72 N - XXX XXX
MERRILL LYNCH PIERCE
03782L 10 1 |APPIAN CL A ORD......cocomirrmrirrerrrinirnns .| 01/08/2021. | FENNER & SMITH INC. 20.000 3,040 XXX 721 3,242 | ......... (2,521) | v (2,521) 72 R (OO 2,319 | v 2,319 | s XXX XXX
MERRILL LYNCH PIERCE
037833 10 0 |APPLE ORD....cccovvririmriiercniinieerieriens .| 03/24/2021. | FENNER & SMITHINC. | ........ 6,435.000 | .......... 849,195 XXX | 299,631 | covvvirinen 853,860 | ..... (554,229) | ...voocvereerrens [ e [ e (554,229) | ...vovverceririnn | e 299,631 | .ovvreeririiens | 549,563 | ....... 549,563 |.....ccoovvnnnr 9 XXX XXX
MERRILL LYNCH PIERCE
03784Y 20 0 |APPLE HOSPITALITY REIT ORD.............. .| 01/08/2021. [FENNER & SMITHINC. | oo 270.000 | ..ccvvreee 3,443 XXX | 4,560 | oo 3,486 | .......... 1,075 | o 1,075 4,560 | .o [ e (LD | e (1,17) | e XXX XXX
APPLIED INDUSTRIAL TECHNOLOGIES MERRILL LYNCH PIERCE
03820C 10 5 |ORD ..|01/08/2021. [FENNER & SMITH INC. | ..o 50.000 | .oovrevrnns 4,121 XXX [ 3,664 | ..o 3,900 | .o (VRS N (236) 3,664 | oo | e A57 | e A57 | e XXX XXX
MERRILL LYNCH PIERCE
038222 10 5 |APPLIED MATERIAL ORD.......cccoserrrrennee .| 01/08/2021. | FENNER & SMITH INC. 350.000 33,443 XXX | 12,054 | oo 30,205 | ....... (18,151) | evvveerereerens [ e [ e (18,151) [ oeverneerrirrenns | cevvreirneiins 12,054 | oo | s 21,389 | ......... 21,389 | .oocrriiirin XXX XXX
MERRILL LYNCH PIERCE
038336 10 3 |APTARGROUP ORD........ccooommrirmrrrerireens .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | covrerneens 9,734 XXX | s TAT0 | o 9,582 | ......... (2,412) | oo (2,412) U5 (VI TS IR 2,564 | ... 2,564 | .o, XXX XXX
MERRILL LYNCH PIERCE
038520 10 6 |ARAMARKORD.. .| 01/08/2021. | FENNER & SMITH INC. XXX 5,195 251 251 5,446 XXX XXX
MERRILL LYNCH PIERCE
03937C 10 5 |ARCBEST ORD......c.coscerrrirrrmerierirerereens .| 01/08/2021. | FENNER & SMITH INC. 20.000 956 XXX | e £51C720 IO 853 | oo (V2 (291) 562 | cooerveeerenis [ e 394 | s 394 | XXX XXX
MERRILL LYNCH PIERCE
03940R 10 7 |ARCH RESOURCES CL AORD............... .| 01/08/2021. [FENNER & SMITHINC. | s 30.000 | oo 1,424 XXX | e 2,704 | e 1,313 | o 1,391 | 1,391 2,704 | .o [ e (1,280) | ..vvveee [Q72:10) | I XXX XXX
MERRILL LYNCH PIERCE
039483 10 2 |ARCHER DANIELS MIDLAND ORD.......... .| 01/08/2021. |FENNER & SMITH INC. | ... 275.000 | .oovvnnee 14,454 XXX | e 13,791 | o 13,863 | .covreinnnd (72) | oo (U] I IS 13,791 | oo | e 663 | .o 663 | .o XXX XXX
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MERRILL LYNCH PIERCE
040413 10 6 |ARISTANETWORKS ORD.......c.ccocvmerinncer .| 01/08/2021. | FENNER & SMITH INC. 10.000 3,061 XXX | s 2,258 | oo 2,906 | .cooorrenes (22 (648) 2,258 | oo | s 803 | .o LK I XXX XXX
MERRILL LYNCH PIERCE
042735 10 0 |ARROW ELECTRONICS ORD... .| 01/08/2021. | FENNER & SMITH INC. 50.000 5,217 XXX (1,438) 3,428 XXX XXX
MERRILL LYNCH PIERCE
042744 10 2 |ARROW FINANCIAL ORD.........cccrvrrrerrnns ..101/08/2021. | FENNER & SMITH INC. 20.000 619 XXX [ 628 | .o 598 | v 29 [ 29 628 ()] [ [(C) ] E— XXX XXX
MERRILL LYNCH PIERCE
04280A 10 0 |ARROWHEAD PHARMACEUTICALS ORD] .. | 01/08/2021. | FENNER & SMITH INC. 10.000 799 XXX [ 136 | oo 767 | o [(CR7A T (632) LT T IR 663 | .o 663 | .o XXX XXX
MERRILL LYNCH PIERCE
043436 10 4 |ASBURY AUTOMOTIVE GROUP ORD..... .| 01/08/2021.| FENNER & SMITHINC. | i 10.000 | covovcrernes 1,618 XXX | e 618 | v 1,457 | v (839) | vvrrereirrinns (839) B18 [ .o | e 1,000 | cooovrenne 1,000 | .o XXX XXX
MERRILL LYNCH PIERCE
045327 10 3 |ASPEN TECHNOLOGY ORD.......cccoomurennee .| 01/08/2021.| FENNER & SMITHINC. | . 35.000 | cooererneens 4,990 XXX | s 3,540 | oo 4559 | ... (1,019) [ oo (1,019) 3,540 | .o | e 1,450 | oo 1,450 | .o XXX XXX
MERRILL LYNCH PIERCE
045487 10 5 |ASSOCIATED BANCORP ORD.........c....... .| 01/08/2021. | FENNER & SMITHINC. | . 210.000 | ..cooorvrne 4,024 XXX | s 5,521 | oo 3,581 | oo 1,940 | .o 1,940 5,521 | ovveerreenenns | ceviens (1,497) | oo (1,497) | oo XXX XXX
MERRILL LYNCH PIERCE
046433 10 8 |ASTRONICS ORD.......ccoovrmrrierirerircrirnens .| 01/08/2021. | FENNER & SMITH INC. 40.000 525 XXX | s 1,608 | oo 529 | .. 1,079 | v 1,079 1,608 | .o [ v (1,083) | cvovees (1,083) | coooverririinne XXX XXX
MERRILL LYNCH PIERCE
046513 10 7 |ATARA BIOTHERAPEUTICS ORD............ ..|01/08/2021. [FENNER & SMITHINC. | o 60.000 | ..ocovrennee 1,224 XXX | e 2,132 1,178 | .. 955 | e 955 2,132 | o v (908) [ ..vvneres (0L} ) - XXX XXX
ATLAS AIR WORLDWIDE HOLDINGS MERRILL LYNCH PIERCE
049164 20 5 |ORD .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | cooerernnens 1,523 XXX | s 1,612 1,636 | . (P2} (24) 1,612 [ s s [C1C) ) [— (1)) E—— XXX XXX
MERRILL LYNCH PIERCE
049560 10 5 |ATMOS ENERGY ORD.......c.coooumerrnererens .| 01/08/2021.| FENNER & SMITHINC. | .t 65.000 | ..covovrernes 5,801 XXX | s 6,242 6,203 39 | oo 39 6,242 | oo | e (441) | v (A41) | oo XXX XXX
MERRILL LYNCH PIERCE
049904 10 5 |ATRION ORD.....ccovvvririreercrrerinerierienes .| 01/08/2021. | FENNER & SMITH INC. 5.000 3,333 XXX | s 3,620 | oo 3211 | s 409 | .o 409 3,620 | ..o | s (VX0 - (V270 ) IR—— XXX XXX
MERRILL LYNCH PIERCE
052769 10 6 |AUTODESK ORD.......cocoomivrimirirerierinns .| 01/08/2021. | FENNER & SMITH INC. 110.000 35,182 XXX | s 14,686 | ..o 33,587 | ....... (18,901) | oveveerucrerenres [ e [ e (18,901) [ ..ovvvueevriecnes | vevvreerrii 14,686 | ..coovvevrrrenns | s 20,496 | ......... 20,496 | ...ocorvrrrriinne XXX XXX
MERRILL LYNCH PIERCE
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.. |..|01/08/2021. [FENNER & SMITHINC. | .o 220.000 | ..ooovvnnen 37,629 XXX | 31,194 | 38,764 | ......... (U Y(0) ) - (UZY(0) ] R IS 31,194 | e | e 6,435 | ........... 6,435 | ...ccco.ce. 205 XXX XXX
MERRILL LYNCH PIERCE
05338G 10 6 |AVALARA ORD......cocooeririmirrinrirersireirenns ..101/08/2021. | FENNER & SMITH INC. 50.000 8,191 XXX | 7814 | i 8,245 | ....ccco.. (431) [ oo (431) 7814 | s | v 377 | s KT R XXX XXX
MERRILL LYNCH PIERCE
053484 10 1 |AVALONBAY COMMUNITIES REIT ORD.. | .. | 01/08/2021.|FENNER & SMITHINC. | . 100.000 | v.ovvveneee 15,843 XXX | 17,837 | oo 16,043 | ...ccooee. 1,79 |, 1794 | e | e 17,837 | oo | e (1,994) | oo (1,994) | ..cooneen. 159 XXX XXX
MERRILL LYNCH PIERCE
05350V 10 6 |AVANOS MEDICAL ORD........ccccomurverrrens .| 01/08/2021. | FENNER & SMITH INC. 60.000 2,882 XXX | s 3,689 | .o 2,753 | e 937 | i 937 3,689 | .o | s (1070} I (G107 ) - XXX XXX
MERRILL LYNCH PIERCE
05351X 10 1 |AVAYA HOLDINGS ORD.... .| 01/08/2021. | FENNER & SMITH INC. 130.000 2,867 XXX 2,490 53 53 2,543 XXX XXX
MERRILL LYNCH PIERCE
053611 10 9 |AVERY DENNISON ORD.......ccocomrrvrurinns .| 01/08/2021. | FENNER & SMITHINC. | .o 45.000 | .cocovrvrnee 7,053 XXX | s 4522 | v, 6,980 | ......... (2,458) | ..o (2,458) 4522 | oo | e 2,531 | oo 2,531 | oo XXX XXX
MERRILL LYNCH PIERCE
053774 10 5 |AVIS BUDGET GROUP ORD.........ccrvvrnu. .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..coovvrnnee 1,867 XXX | 1,529 | o 1,865 | .o [RRTA T P (337) 1,529 | oo | e 339 | s 339 | XXX XXX
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MERRILL LYNCH PIERCE
05379B 10 7 |AVISTAORD.....costverirmrrrrerierirseerseinniens .| 01/08/2021. | FENNER & SMITH INC. 90.000 3,610 XXX | s 4,596 3,613 | .. 984 | .o 984 4596 | oo [ s (986) | ovvvreres [(CL:15) N XXX XXX
MERRILL LYNCH PIERCE
053807 10 3 |AVNET ORD...cooovrvmrieririereninirerieninns .| 01/08/2021. | FENNER & SMITH INC. 75.000 2,846 XXX | s 2,993 2,634 | .. 359 | oo 359 2,993 | .o | s (147) | v QL0 ) — XXX XXX
MERRILL LYNCH PIERCE
05464C 10 1 [AXON ENTERPRISE ORD.......cc.cecrvrvnrenee .| 01/08/2021. [FENNER & SMITHINC. | v 30.000 | oo 3,760 XXX | 1,730 | o 3,676 | ......... (1,946) | .vovvverriernns (1,946) 1,730 | o | e 2,030 | .o 2,030 | .o XXX XXX
MERRILL LYNCH PIERCE
054647 10 4 | AXSOME THERAPEUTICS ORD............... ..101/08/2021. | FENNER & SMITH INC. 10.000 77 XXX [ 805 | .o 815 | oo [§10) ) (10) 805 | oo [ e (VX)) - (V2] I XXX XXX
MERRILL LYNCH PIERCE
05465C 10 0 |AXOS FINANCIAL ORD.........ccosereumrrrnerinnnes .| 01/08/2021.| FENNER & SMITHINC. | .o 80.000 | ..oererneens 3,283 XXX | e 2179 | v 3,002 | oo (823) | vvrrereireiinns (823) 2179 | e | e 1,104 | oo 1,104 | XXX XXX
AXONICS MODULATION MERRILL LYNCH PIERCE
05465P 10 1 |TECHNOLOGIES ORD .| 01/08/2021. | FENNER & SMITH INC. 45.000 2,332 XXX | s 1,786 | oo 2,246 | oo (G 10) N (460) LI T IR 546 | oo 546 | ..ovvirieiin XXX XXX
MERRILL LYNCH PIERCE
05541T 10 1 |BGC PARTNERS CL A ORD... .| 01/08/2021. | FENNER & SMITH INC. XXX 1,056 2,416 XXX XXX
MERRILL LYNCH PIERCE
05550 10 1 |BJS WHOLESALE CLUB HOLD ORD........ .| 01/08/2021. | FENNER & SMITH INC. 95.000 3,630 XXX 193 3734 | e | s (104) | oo (104) | oo XXX XXX
MERRILL LYNCH PIERCE
05561Q 20 1 |BOK FINANCIAL ORD......ccccooorirvrriirerines .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..oocovrnee 3,793 XXX 1,338 4762 | oo | e (969) [ ..vvveres [CLSES) ) - XXX XXX
MERRILL LYNCH PIERCE
05580M 10 8 |BRILEY FINANCIAL ORD.......ccccomvrumrrrnn .| 01/08/2021. | FENNER & SMITH INC. 10.000 457 XXX (217) 226 | oo [ s 232 | v 232 [ i XXX XXX
MERRILL LYNCH PIERCE
05589G 10 2 |BRP GROUP CL A ORD .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | .oererneens 1,510 XXX (155) 1,343 | s [ e 167 XXX XXX
05591B 10 9 |BMC HOLDINGS ORD .| 01/01/2021. | various 90.000 1,780 XXX (3,051) 1,780 XXX XXX
MERRILL LYNCH PIERCE
05605H 10 0 |BWXTECHNOLOGIES ORD..................... .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | cooovvrnnes 6,514 XXX | s 6,400 | oovoviiriinn 6,631 | .ooovrenne (231) | covvverieireeii (231) 6,400 | .o | e 15 | e 115 | s XXX XXX
MERRILL LYNCH PIERCE
05722G 10 0 |BAKER HUGHES CL A ORD.. .| 03/24/2021. | FENNER & SMITH INC. ...585.000 XXX 5,854 18,051 XXX XXX
MERRILL LYNCH PIERCE
057665 20 0 |BALCHEM ORD......ccoocomirimerierierirncerinens .| 01/08/2021. | FENNER & SMITH INC. 40.000 5,192 XXX (590) 4,018 | oo | e 1174 | e 1174 | 23 XXX XXX
MERRILL LYNCH PIERCE
058498 10 6 |BALLORD .| 01/08/2021. | FENNER & SMITHINC. | . 180.000 | vooocveneee 16,301 XXX | s 7,897 | oo 16,772 | ......... (CRET() ] —— (8,876) 7,897 | oo | e 8,404 | .......... 8,404 | ...oovvirirnn. XXX XXX
MERRILL LYNCH PIERCE
05945F 10 3 |BANCFIRST ORD.....c.ccvevverireriniririneiinns .. | 03/24/2021. | FENNER & SMITH INC. 10.000 719 XXX | e 391 | 587 | v (196) | .vvveverrernrrinns (196) 391 | e [ e 328 | o 328 [ 3 XXX XXX
MERRILL LYNCH PIERCE
05988) 10 3 |BANDWIDTH CLA ORD.......ccovvvrrireririrns ..101/08/2021. | FENNER & SMITH INC. 15.000 2,341 XXX | 1125 | e 2,305 | oo (G E0) ) I (1,180) 1125 | s | s 1,216 | oo 1,216 | o XXX XXX
MERRILL LYNCH PIERCE
060505 10 4 |BANK OF AMERICA ORD......ccccooovrvmrrrnnes .| 01/08/2021.| FENNER & SMITHINC. | ... 3,565.000 | .......... 115,940 XXX | 103,390 | .oovvvvrienne 108,055 | ......... (4,665) | ..oocvvnrrrrinnns (4,665) [ .oovevnerreireins | e 103,390 | covooeeeeieerens | e 12,550 | .ooveneee 12,550 | .o XXX XXX
MERRILL LYNCH PIERCE
06211 10 0 |BANKFIRST ORD......cocoomrerirrrrirernerinns .| 01/08/2021. | FENNER & SMITH INC. 10.000 687 XXX | e 641 | oo 648 | ..o (€0 7 (577 PO (TS 46 | e 46 | . 2 XXX XXX
MERRILL LYNCH PIERCE
062540 10 9 | BANK OF HAWAII ORD.......cccovvrmerernrrrnnns .| 01/08/2021. | FENNER & SMITH INC. 30.000 2,456 XXX | s 2,426 | oo 2,299 | v 128 | o 128 2426 | .o | e 30 | s 30 [ o XXX XXX
MERRILL LYNCH PIERCE

063425 10 2 |BANK OF MARIN BANCORP ORD............ ..101/08/2021. | FENNER & SMITH INC. 20.000 742 XXX s 820 | .o 687 | oo 134 | s 134 820 [ .ot [ s [0£:)] E— (1£:) ]| I— XXX XXX
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MERRILL LYNCH PIERCE
066849 10 0 |BAR HARBOR BANKSHARES ORD.......... .| 01/08/2021. | FENNER & SMITH INC. 25.000 593 XXX | e 644 | i 565 | .ovvrcerns 79 | oo 79 644 | oo [ e (X)) [ (1) ) — XXX XXX
MERRILL LYNCH PIERCE
067806 10 9 |BARNES GROUP ORD... . 101/08/2021. | FENNER & SMITH INC. 60.000 3,186 XXX 779 3,820 XXX XXX
MERRILL LYNCH PIERCE
071813 10 9 |BAXTER INTERNATIONAL ORD............... .| 01/08/2021. [FENNER & SMITHINC. | oo 200.000 | ..oovverne 16,338 XXX | s 14,240 | oo 16,048 | ......... (1,808) | oo (1,808) [ oo | ceeernninins 14,240 | .o | e 2,008 | ..o 2,008 | ...coovrnne 49 XXX XXX
MERRILL LYNCH PIERCE
073685 10 9 |BEACON ROOFING SUPPLY ORD........... .. |01/08/2021. [FENNER & SMITH INC. | .o 45.000 | .oooverinnne 1,899 XXX [ 1,498 | o 1,809 | .o (311) [ v (311) 1,498 | oo | e 401 | o 401 | XXX XXX
MERRILL LYNCH PIERCE
075887 10 9 |BECTON DICKINSON ORD........c.ccocumrrunee .| 01/08/2021.| FENNER & SMITHINC. | .o 95.000 | .oorernce 24,229 XXX | 23,064 | oo 23,771 | s (T07) | ovvererereireri (U401 TN ISP 23,064 | ..oovooernrinns | s 1,165 | oo 1,165 | o XXX XXX
MERRILL LYNCH PIERCE
077454 10 6 |BELDEN ORD........ccosvvurremrrrcrierirncirsei .| 01/08/2021. | FENNER & SMITH INC. 50.000 2,187 XXX | s 3,180 | oo 2,095 | .o 1,085 | oo 1,085 3,180 | e | s (993) | covvrerirs (993) | vevreraenne 3 XXX XXX
MERRILL LYNCH PIERCE
08160H 10 1 |BENCHMARK ELECTRONICS ORD......... .| 01/08/2021. | FENNER & SMITH INC. 30.000 869 XXX | s 754 | oo 810 | v (70 ) RS (57) 754 | oo | e 116 | e 116 | oo 5 XXX XXX
MERRILL LYNCH PIERCE
084423 10 2 |WRBERKLEY ORD......ccccovvrmmrrrerirarirrnnns .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | coovrvrrenns 4,645 XXX | s 3,596 | oo 4,649 | ... (0K ) (1,053) 3,596 | ..o | e 1,048 | .ocoovneee 1,048 | .o XXX XXX
MERRILL LYNCH PIERCE
084670 70 2 |BERKSHIRE HATHAWAY CL B ORD........ .| 01/08/2021. [FENNER & SMITHINC. | v 795.000 | .......... 186,044 XXX | e 146,851 | coccvieene 184,337 | ....... (37,485) [ oo (37,485) [ ..o | e 146,851 | oo | e 39,192 | ......... 39,192 | o XXX XXX
MERRILL LYNCH PIERCE
08579W 10 3 |BERRY GLOBAL GROUP ORD................. .| 01/08/2021.| FENNER & SMITHINC. | .t 65.000 | .coovrerncs 3,491 XXX | s 2,853 | oo 3,652 | oo LCC1010) N (800) 2,853 | oo | e 638 | .ot 638 | .o XXX XXX
MERRILL LYNCH PIERCE
08862E 10 9 |BEYOND MEAT ORD......cccoonmrerierririerin .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,952 XXX | s 1,892 | o 3,125 | ......... (QIVXK) | (1,233) 1,892 | v | s 1,060 | .coovrenne 1,060 | .o XXX XXX
MERRILL LYNCH PIERCE
090043 10 0 |BILL COM HOLDINGS ORD.........ccccomrrenee .| 01/08/2021. | FENNER & SMITH INC. 50.000 6,943 XXX | s 5,737 | oo 6,825 | ......... (1,088) [ .ooovrrrerrernens (1,088) (<Y A IS IR 1,207 | v 1,207 | o XXX XXX
MERRILL LYNCH PIERCE
090572 20 7 |BIO RAD LABORATORIES CL A ORD...... .| 01/08/2021. | FENNER & SMITH INC. 10.000 6,213 XXX | s 2,818 | oo 5829 | ... (3,011) [ oo (3,011) 2,818 | oo | e 3,395 | .o 3,395 | o XXX XXX
MERRILL LYNCH PIERCE
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD....... .1 01/08/2021. [FENNER & SMITHINC. | oo 110.000 | ..ovvvrenee 9,884 XXX | s 10,830 | .ovevirieinee 9,646 | ......... 1,184 | i 1184 | o | e 10,830 | oo | e (946) | ..coovvvne. [CLIC) ) — XXX XXX
MERRILL LYNCH PIERCE
09062X 10 3 [BIOGEN ORD.......cccoovmrrerrerrriririreieieins .. |01/08/2021. [FENNER & SMITH INC. | .o 85.000 | ..cevueee 21,465 XXX | s 25,592 | oo 20,813 | oo 4779 | 4779 [ e | e 25,592 | o [ 4127) | v (4127) | v XXX XXX
090672 10 6 |BIOTELEMETRY ORD......cccovuvermreririinnnne .| 02/03/2021. | Not Available 40.000 2,880 XXX | s 2,097 | oo 2,883 | oo (UL (786) P17 A IS I 783 | oo 783 | e XXX XXX
MERRILL LYNCH PIERCE
09073M 10 4 |BIO TECHNE ORD......ccocovvirmerirerirerirnnens .| 01/08/2021. | FENNER & SMITH INC. 20.000 6,590 XXX | s 3,648 | oo 6,351 | ..ot (VA (0K ) (2,703) 3,648 | .o | e 2,942 | . 2,942 | o, XXX XXX
MERRILL LYNCH PIERCE
09075P 10 5 |BIOXCEL THERAPEUTICS ORD.............. .. 1 01/08/2021. | FENNER & SMITH INC. 15.000 789 XXX | e T64 | oo 693 | .o A 71 W7 N IO 26 | e 26 | oo XXX XXX
MERRILL LYNCH PIERCE
09180C 10 6 |BJSRESTAURANTS ORD........ccovrvmrrrnees .| 01/08/2021.| FENNER & SMITHINC. | . 30.000 | coverernnens 1,333 XXX | s 1,977 1,155 | .. 822 | oo 822 1,977 | s (L) E— (7 XXX XXX
MERRILL LYNCH PIERCE
09215C 10 5 |BLACKKNIGHT ORD......ccoovrmrirmrernirrriinne .| 01/08/2021. | FENNER & SMITH INC. 65.000 5714 XXX | s 3124 | s 5743 | ......... (2,619) [ oovevrerierirens (2,619) 3124 | s | e 2,590 | oo 2,590 | oo XXX XXX
MERRILL LYNCH PIERCE
09227Q 10 0 |BLACKBAUD ORD........cccouvvrmerrrrireirerinns ..| 01/08/2021. | FENNER & SMITH INC. 60.000 3,734 XXX | s 4,387 3,454 | .. 933 | s 933 4,387 | oo | s ((G155) ) p— [(G16) XXX XXX
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MERRILL LYNCH PIERCE
09247X 10 1 |BLACKROCK ORD.......c.covverirrmrirerinnrinnes .| 01/08/2021.| FENNER & SMITHINC. | .o 25.000 | .oooveeene 18,911 XXX | s 10,669 | ..ovvoerneene 18,039 | ......... (7,369) [ .ooovrrrrrrirens (7,369) | .ooerreveerienes | cererveeneni 10,669 | ..voovereeienes | e 8,241 | .......... 8,241 | oo XXX XXX
MERRILL LYNCH PIERCE
093671 10 5 |H&R BLOCK ORD... .| 01/08/2021. | FENNER & SMITH INC. 140.000 2,226 XXX 2,220 1,506 3,727 XXX XXX
MERRILL LYNCH PIERCE
095229 10 0 |BLUCORAORD.......coosvurirrrirerrirerinrinneras ..101/08/2021. | FENNER & SMITH INC. 60.000 963 XXX | e 2,083 | .o 955 | .o 1,109 | i 1,109 2,003 | .o [ e (1,101) | .venee. (1,101) | oo XXX XXX
MERRILL LYNCH PIERCE
09609G 10 0 |BLUEBIRD BIO ORD.......cccooovvrrmriirerinnines .| 01/08/2021. [FENNER & SMITHINC. | v 70.000 | ..oovvrenee 3,397 XXX | e 8,942 | i 3,029 | ... 5,913 | o 5,913 8,942 | .o [ e (5,545) | ..vvvee. (5,545) | cvovvvrereriniinns XXX XXX
MERRILL LYNCH PIERCE
097023 10 5 |BOEING ORD......cccevrumrerrrrnrirreirerinnins .| 03/24/2021. | FENNER & SMITHINC. | e 245.000 | ............ 51,768 XXX | s 90,033 | .ovvvrrrirs 52,445 | ........ 37,588 | oo 37,588 | oo | e 90,033 | .oooevernrerenins [ s (38,265) | ........ (REWLG15) N XXX XXX
MERRILL LYNCH PIERCE
09739C 10 2 |BOINGO WIRELESS ORD........c.coouvrerennce .| 01/08/2021. | FENNER & SMITH INC. 60.000 770 XXX | s 1,877 | e V(X — T4 |, 1,114 1877 | e [ e (1,107) | ovvvnees (1,107) | oo XXX XXX
MERRILL LYNCH PIERCE
09857L 10 8 |BOOKING HOLDINGS ORD........c.coecernecee .| 03/24/2021.| FENNER & SMITHINC. | .o 15.000 | cooorerne 34,030 XXX 26,831 | ...... 33,409 | ......... ((GRST£:) ] -~ [(CRSY4:) ] N IR 26,831 | .o | s 7,199 | oo 7,199 | oo XXX XXX
BOOZ ALLEN HAMILTON HOLDING CL A MERRILL LYNCH PIERCE
099502 10 6 |ORD .| 01/08/2021.| FENNER & SMITHINC. | .o 75.000 | coorveneees 6,869 XXX | s 3,607 | oo 6,539 | ......... (2,932) | coovvvierierirens (2,932) 3,607 | .o | e 3,263 | .oovenee 3,263 | .o XXX XXX
MERRILL LYNCH PIERCE
099724 10 6 |BORGWARNER ORD.......ccooormrrmirimmrniennins .| 01/08/2021. [FENNER & SMITHINC. | oo 215.000 | ..oovvrnnee 8,661 XXX [ 6,531 | oo 8,308 | ......... (A4 — (1,777) 6,531 | oo | e 2,130 | oo 2,130 | XXX XXX
MERRILL LYNCH PIERCE
100557 10 7 |BOSTON BEER CLA ORD.......cccoovrerennee .| 01/08/2021.| FENNER & SMITHINC. | .t 10.000 | .ooovvveneee 10,005 XXX | s 2,708 | oo 9,943 | ......... ((Y£1) | P—— (7,235) 2,708 | oo | e 7,297 | oo 7,297 | oo, XXX XXX
MERRILL LYNCH PIERCE
101121 10 1 |BOSTON PROPERTIES REIT ORD.......... .| 01/08/2021. | FENNER & SMITHINC. | . 120.000 | cooovvveneee 10,804 XXX | 14,288 | ..o 11,344 | ... 2,945 | oo 2,945 | oo | i 14,288 | ..o | e (3,485) | ......c... (3,485) | ...covnvee. 118 XXX XXX
MERRILL LYNCH PIERCE
101137 10 7 |BOSTON SCIENTIFIC ORD........corvvvrnecns .| 01/08/2021. | FENNER & SMITH INC. 625.000 22,964 XXX 22,575 | ...... 22,469 | .o 106 | oo 106 | oveeeveerieres | e 22,575 | oo | s 389 | s 389 | XXX XXX
MERRILL LYNCH PIERCE
101388 10 6 |BOTTOMLINE TECHNOLOGIES ORD...... .| 01/08/2021. | FENNER & SMITH INC. 50.000 2,693 XXX | s 3,200 | oo 2,637 | v FS1oK 2 563 3,200 | ..o | s (507) | vevvrerers (507) | vverrerrereens XXX XXX
MERRILL LYNCH PIERCE
10806X 10 2 |BRIDGEBIO PHARMA ORD.........ccccovuvnene .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..ooovvrnnee 3,275 XXX | 1,341 | 3,556 | ....c... (VIVAL:) | I (2,215) 1,341 | e | e 1,934 | e 1,934 | XXX XXX
BRIGHT HORIZONS FAMILY MERRILL LYNCH PIERCE
109194 10 0 |SOLUTIONS ORD .| 01/08/2021. [FENNER & SMITHINC. | v 30.000 | ..ooovrnen 4,853 XXX | 3371 | 5190 | .cconee (1,819) | oo (1,819) 3371 [ | v 1,482 | e 1482 | oo XXX XXX
MERRILL LYNCH PIERCE
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD............. .| 01/08/2021. | FENNER & SMITHINC. | i 130.000 | cooovvernnens 5,017 XXX | s 5,785 | oo 4707 | oo 1,078 | oo 1,078 5,785 | .cveeeerceinees | ceeerreeens (UGE) ) — [R4) — XXX XXX
BRIGHTSPHERE INVESTMENT GROUP MERRILL LYNCH PIERCE
10948W 10 3 |ORD .| 01/08/2021. | FENNER & SMITH INC. 45.000 897 XXX | s 453 | s 868 | ..o (414) | ovvorcei (414) 453 | e | e 444 | 444 | XXX XXX
MERRILL LYNCH PIERCE
109696 10 4 |BRINK'S ORD.. .| 01/08/2021. | FENNER & SMITH INC. 30.000 2,129 XXX (214) 1,946 XXX XXX
MERRILL LYNCH PIERCE
110122 10 8 |BRISTOL MYERS SQUIBB ORD............... .| 01/08/2021. | FENNER & SMITHINC. | . 875.000 | ............ 54,671 XXX | s 53,183 | covvverrris 54,276 | ......... (1,094) [ oo, (1,094) [ v | e 53,183 | oo | e 1,488 | oo 1,488 | ......c... 429 XXX XXX
BROADRIDGE FINANCIAL SOLUTIONS MERRILL LYNCH PIERCE
11133T 10 3 |ORD .| 01/08/2021. [FENNER & SMITHINC. | e 60.000 | ..ocvveunes 9,372 XXX | 7,352 | o 9,192 | ... (QR:Z0) ) I (1,840) 7,352 | oo | e 2,020 | ... 2,020 | .o 35 XXX XXX
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MERRILL LYNCH PIERCE
11135F 10 1 |BROADCOM ORD.......ccovvumerrerirerercernnens .| 01/08/2021. | FENNER & SMITHINC. | . 175.000 | coooereneee 77,984 XXX | s 40,572 | oo 76,624 | ...... (36,052) | ..vvvvvermrerernns [ eerrrinerirenins [ e (36,052) [ ..ovvuerrrireres | cevrrrercrinn 40,572 | .o | s 37,412 | ..., 37,412 | XXX XXX
MERRILL LYNCH PIERCE
11373M 10 7 |BROOKLINE BANCORP ORD................... .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | coevvvrrnes 1,289 XXX | s 1,675 | v 1,204 | oo AT1 | e 471 LT T B (386) | cvvvvreres [(C1:15) N - XXX XXX
MERRILL LYNCH PIERCE
114340 10 2 |BROOKS AUTOMATION ORD........ccccvveree ..101/08/2021. | FENNER & SMITH INC. 35.000 2,388 XXX [ 1,065 | oo 2,375 | e (1,310) | cvoveverrerrennnes (1,310) 1,065 | oo | e 1,323 | oo 1,323 | XXX XXX
MERRILL LYNCH PIERCE
115236 10 1 |[BROWN & BROWN ORD.........cccrvrvrvirnnene .| 01/08/2021. [FENNER & SMITHINC. | v 110.000 | covvvverees 5,281 XXX | 3,153 | 5215 | .o (2,083) | oo (2,063) 3153 [ e | e 2,129 | oo 2,129 | XXX XXX
MERRILL LYNCH PIERCE
115637 10 0 |BROWN FORMAN CL A ORD.........ccccurnee .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | coovrerneens 5,151 XXX | e 3,312 | v 5143 | ........ (1,831) [ oo (1,831) 3,312 | oo | e 1,838 | oo 1,838 | oo 13 XXX XXX
MERRILL LYNCH PIERCE
115637 20 9 |BROWN FORMAN CL B ORD.........ccccoonce .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | coovvvrnnens 7,842 XXX | s 4727 | o, 7,943 | ......... (1A 1) - (3,216) AT27 | o | e 3115 | v 3115 | e 18 XXX XXX
MERRILL LYNCH PIERCE
117043 10 9 |BRUNSWICK ORD.. .| 01/08/2021. | FENNER & SMITH INC. XXX (826) 2,986 XXX XXX
MERRILL LYNCH PIERCE
117665 10 9 |BRYN MAWR BANK ORD .. 101/08/2021. | FENNER & SMITH INC. 30.000 975 XXX 201 1,119 XXX XXX
12008R 10 7 |BUILDERS FIRSTSOURCE ORD .| 01/04/2021. | CORPORATE ACTION . 0.125 5 XXX 2 0 2 XXX XXX
MERRILL LYNCH PIERCE
122017 10 6 |BURLINGTON STORES ORD.........c.co.c.... .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .cooovvenne 10,598 XXX | e 5,971 | oo 10,462 | ......... (4,491) | v (4,491) 5,971 | ovveeeeneerrenes | e 4,627 | oo 4,627 | .o XXX XXX
MERRILL LYNCH PIERCE
12326C 10 5 |BUSINESS FIRST BANCSHARES ORD.... .. | 01/08/2021. | FENNER & SMITH INC. 30.000 640 XXX | e 639 | i 611 | oo 28 | s 28 639 | I L XXX XXX
MERRILL LYNCH PIERCE
12503M 10 8 |CBOE GLOBAL MARKETS ORD............... .| 01/08/2021. | FENNER & SMITH INC. 90.000 8,892 XXX | s 9177 | o 8,379 | e 798 | oo 798 9NTT | e | s (285) | covovreres [V215) N XXX XXX
MERRILL LYNCH PIERCE
12504L 10 9 |CBRE GROUP CLA ORD.......cccoovrrinnecns .| 01/08/2021. | FENNER & SMITHINC. | . 145.000 | cooovvrnnens 9,082 XXX | s 5,803 | oo 9,094 | ... (3,292) [ oo (3,292) 5,803 | oo | e 3,279 | v 3,279 | oo XXX XXX
MERRILL LYNCH PIERCE
12508E 10 1 |CDK GLOBAL ORD. .| 01/08/2021. | FENNER & SMITH INC. XXX 346 3,715 XXX XXX
MERRILL LYNCH PIERCE
12514G 10 8 |CDW ORD .| 01/08/2021.| FENNER & SMITHINC. | .o 80.000 | ..ovvvvnee. 10,766 XXX | s 6,509 | .covverirnens 10,543 | ......... (4,034) | oo (4,034) 6,509 | ..o | e 4,258 | ..o 4,258 | .o XXX XXX
MERRILL LYNCH PIERCE
125269 10 0 |CF INDUSTRIES HOLDINGS ORD........... .| 01/08/2021. | FENNER & SMITH INC. 130.000 5,610 XXX | s 6,546 | .oooverieiis 5,032 | oo 1,513 | s 1,513 6,546 | ..o | e (936) | ovvvreres (K1) N - XXX XXX
MERRILL LYNCH PIERCE
12541W 20 9 |CH ROBINSON WORLDWIDE ORD.......... .| 01/08/2021. | FENNER & SMITHINC. | . 130.000 | coovvveveee 12,656 XXX | s 12,033 | oo 12,203 | .....ouce. (170) | v (R0) ) [ I 12,033 | oo | i 623 | .ot 623 | .o 66 XXX XXX
MERRILL LYNCH PIERCE
125523 10 0 [CIGNA ORD.....coorivriiiiirinrerinniererineins .| 01/08/2021. [FENNER & SMITHINC. | v 75.000 | .ovverene 16,559 XXX | s 14,994 | oo, 15,614 | ............ (720 ((C210) [T O 14,994 | oo | e 1,565 | oo 1,565 | oo XXX XXX
MERRILL LYNCH PIERCE
12572Q 10 5 |CME GROUP CL A ORD......cocorvverrirrrinne .| 01/08/2021. | FENNER & SMITH INC. 185.000 36,939 XXX | s 33,348 | oo 33,679 | oo (KX ) (331) | ceevreeerieries [ s 33,348 | .oocirieinns | s 3,590 | oo 3,590 | .o 463 XXX XXX
MERRILL LYNCH PIERCE
125896 10 0 |CMS ENERGY ORD.....coeeomirmmerierirrerenns .| 01/08/2021. | FENNER & SMITH INC. 110.000 6,344 XXX | s 5,532 | oo 6,711 | covs (1,179) [ oo (1,179) LK IS IR 812 | s 812 | v XXX XXX
MERRILL LYNCH PIERCE
12618T 10 5 |CRAINTERNATIONAL ORD.......ccocorvrerner .| 01/08/2021. | FENNER & SMITH INC. 15.000 823 XXX | e 816 | oo 764 | oo 13720 IR 52 816 VAR [ Y A XXX XXX
MERRILL LYNCH PIERCE

12621E 10 3 |CNO FINANCIAL GROUP ORD................. ..101/08/2021. | FENNER & SMITH INC. 105.000 2,383 XXX | s 2,226 | oo 2,334 | [L0L:) ) I (108) 2,226 | oo | s 157 | e 157 | XXX XXX
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MERRILL LYNCH PIERCE
126349 10 9 |CSG SYSTEMS INTERNATIONAL ORD... |.. | 01/08/2021. | FENNER & SMITH INC. 10.000 455 XXX | 374 | 451 | o (U40 — (77) 374 | e [ e 82 | oo 82 | .o XXX XXX
MERRILL LYNCH PIERCE
126408 10 3 |CSXORD. .1 01/08/2021. | FENNER & SMITH INC. 240.000 22,999 XXX (96) XXX XXX
MERRILL LYNCH PIERCE
126501 10 5 |CTS ORD .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..ooovvrnnee 1,834 XXX | 1,548 | oo I (R (169) 1,548 | o | e 286 | oo 286 | .o 2 XXX XXX
MERRILL LYNCH PIERCE
126600 10 5 [CVBFINANCIAL ORD......ccoovvrrmrvririirnns ..101/08/2021. | FENNER & SMITH INC. 140.000 2,975 XXX | 3,107 | o 2,730 | o 377 | 377 3,107 [ | e (131) [ v (WK} ] — 25 XXX XXX
MERRILL LYNCH PIERCE
126650 10 0 [CVSHEALTH ORD.....cccooommrviinrriiriiiieens .. 101/08/2021. [FENNER & SMITHINC. | .. 345.000 | ........... 25,824 XXX | 26,406 | ..o 23,564 | .......... 2,842 | oo 2,842 | oo | e 26,406 | ...oovvoverines | e ({17 — (172 I— XXX XXX
MERRILL LYNCH PIERCE
127055 10 1 [CABOT ORD.....coommrrerrrirrriereieniiienees .. 101/08/2021. [FENNER & SMITHINC. | ... 80.000 | ...ooovvevnees 3,851 XXX | 4,559 | oo 3,590 | oo 969 | ..o 969 4,559 | .o | e (709) | covoovenne (C(US) ] — XXX XXX
MERRILL LYNCH PIERCE
127097 10 3 |CABOT OIL & GAS ORD.......cccocoumvrinnnens .. 101/08/2021. [FENNER & SMITHINC. | ... 290.000 | ..o 5,006 XXX | 6,963 | oo 4721 | o 2,242 | oo 2,242 6,963 | oo | e (1,957) | oo (1,957) | oo XXX XXX
MERRILL LYNCH PIERCE
127190 30 4 |CACI INTERNATIONAL CL AORD........... ..101/08/2021. [FENNER & SMITHINC. | ... 20.000 | ...oooooune 4,769 XXX | s 3598 | oo 4,987 | ....... (1,388) | ..o (1,388) 3,598 | oo | e AT | AT | XXX XXX
MERRILL LYNCH PIERCE
12769G 10 0 |CAESARS ENTERTAINMENT ORD.......... .| 01/08/2021. [FENNER & SMITHINC. | v 80.000 | ..coocvrrnee 6,303 XXX | 4,402 | oo 5942 | ... (QT0) ) (1,540) 4402 | oo | e 1,902 | oo 1,902 | o XXX XXX
MERRILL LYNCH PIERCE
128030 20 2 |CAL MAINE FOODS ORD.......c.ccoovvvermnenn .. 101/08/2021. [FENNER & SMITHINC. | ..o 40.000 | ..cooveoneees 1,520 XXX | 1,803 | oo 1,502 | oo 301 | s 301 1,803 | .o [ e (V7] — (VL7 I— XXX XXX
MERRILL LYNCH PIERCE
128246 10 5 |CALAVO GROWERS ORD........ccccoeevvinnnee ..101/08/2021. [FENNER & SMITHINC. | ... 20.000 | ..coovon 1,402 XXX | 1,919 | o 1,389 | v 530 | .o 530 1,919 | e [ e (VA (XA — XXX XXX
MERRILL LYNCH PIERCE
129500 10 4 [CALERES ORD.......cccoooimmmrimrrriiriiiennnens .. 101/08/2021. | FENNER & SMITH INC. 60.000 932 XXX | 2,018 | oo 939 | ..o 1,079 | oo 1,079 2,018 | oo | e (1,086) | .......... (GO — 4 XXX XXX
MERRILL LYNCH PIERCE
13100M 50 9 |CALIXNETWORKS ORD..........cccoovrermcns .. 1 01/08/2021. | FENNER & SMITH INC. 65.000 2,069 XXX | 973 | i 1,934 | .. (961) | covvoreeriii (961) 973 | oo | e 1,09 | ........... 1,096 | ..o XXX XXX
MERRILL LYNCH PIERCE
13123X 50 8 | CALLON PETROLEUM ORD.........cccovvvnee ..101/08/2021. | FENNER & SMITH INC. 48.200 710 XXX [ 6,101 | oo 633 | .o 5469 | ..o 5,469 6,101 | .eoviieercriees [ v (5,391) | vvvvee (5,391) | oo XXX XXX
MERRILL LYNCH PIERCE
132152 10 9 |CAMBRIDGE BANCORP ORD.................. ..101/08/2021. | FENNER & SMITH INC. 10.000 742 XXX [ 639 | .o 698 | ..o (1) R (59) 639 | e | e 104 | oo 104 |, XXX XXX
MERRILL LYNCH PIERCE
133131 10 2 |CAMDEN PROPERTY REIT ORD............. .. 101/08/2021. [FENNER & SMITHINC. | ... 100.000 | covooene 9,678 XXX | 9,277 | o 9,992 | oo (AL — (715) 9,277 | o | v 401 | o 401 | 83 XXX XXX
MERRILL LYNCH PIERCE
134429 10 9 |CAMPBELL SOUP ORD......cccccoumvvrmrrri ..101/08/2021. [FENNER & SMITHINC. | ... 95.000 | ..o 4,451 XXX | 4,002 | .o 4593 | ..cco...u. (59) | oo (591) 4,002 | .o | e 449 | L 449 | . 35 XXX XXX
MERRILL LYNCH PIERCE
138098 10 8 |CANTEL MEDICAL ORD. .1 01/08/2021. | FENNER & SMITH INC. XXX 153 1,731 XXX XXX
MERRILL LYNCH PIERCE
14040H 10 5 |CAPITAL ONE FINANCIAL ORD............... ..101/08/2021. [FENNER & SMITHINC. | ... 165.000 | .......c... 18,241 XXX | s 15,441 | . 16,310 | ccovvveveee [CCT{0) ) [ T40) ) R IS 15,441 | i | e 2,800 | ........... 2,800 | .o XXX XXX
MERRILL LYNCH PIERCE
14057J 10 1 |CAPITOL FEDERAL FINANCIAL ORD...... .| 01/08/2021. [FENNER & SMITHINC. | v 160.000 | ..cocovvneee 2,127 XXX | e 2,072 | oo 2,000 | .o 728 72 2,072 | oo | e 55 | v 55 | i XXX XXX
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MERRILL LYNCH PIERCE
14149Y 10 8 | CARDINAL HEALTH ORD........cocccnivrrinnne .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | cooovvvrrnees 6,149 XXX | s 5,965 | oovoerieiiins 5,892 | oo T4 | i 74 5,965 | ..o | crrerienns 184 | e 184 | i, 53 XXX XXX
MERRILL LYNCH PIERCE
14161W 10 5 |CARDLYTICS ORD .| 01/08/2021. | FENNER & SMITH INC. 15.000 2,208 XXX (986) 1,155 XXX XXX
MERRILL LYNCH PIERCE
14167L 10 3 [CAREDX ORD......coovrrveriiernnieirerisinnnns .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | oo 4,038 XXX | e 2134 | 3,623 | ... (1,489) | oo (1,489) 2,134 | oo | s 1,904 | e 1,904 | XXX XXX
MERRILL LYNCH PIERCE
141788 10 9 |CARGURUS CL A ORD......cocovrvriireririres ..101/08/2021. | FENNER & SMITH INC. 70.000 2,262 XXX | 3011 | o 2,221 | e 790 | 790 3011 [ | s (VL)) (UZE) ] E— XXX XXX
MERRILL LYNCH PIERCE
142339 10 0 |CARLISLE COMPANIES ORD..........ccccoone.. .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .ccooovrernc 6,200 XXX | s 4,340 | oo, 6,247 | ......... (1,907) [ oo (1,907) 4,340 | oo | e 1,860 | .coooveenne 1,860 | .o XXX XXX
MERRILL LYNCH PIERCE
143130 10 2 | CARMAX ORD....coovvvrerrieirerierineeneens .| 01/08/2021.| FENNER & SMITHINC. | .t 60.000 | ..covvrernc 6,125 XXX | s A7 | s 5668 | ... (1,550) [ cooovrrrrrrirnens (1,550) AT | e | e 2,008 | .o 2,008 | ..o XXX XXX
MERRILL LYNCH PIERCE
143905 10 7 |CARRIAGE SERVICES ORD........cccovuveneee .| 01/08/2021. | FENNER & SMITH INC. 25.000 841 XXX | e (S1e ) I IO, 783 | e () ) R (93) (51} I PRI IR 150 | v IO XXX XXX
MERRILL LYNCH PIERCE
144285 10 3 |CARPENTER TECHNOLOGY ORD........... .| 01/08/2021.| FENNER & SMITHINC. | .ot 60.000 | ..ccoovvrnee 1,995 XXX | s 3,335 | oo 1747 | e 1,588 | .o 1,588 3,335 | o | e (1,340) | .......... (1,340) | ..ooverririinne XXX XXX
MERRILL LYNCH PIERCE
14448C 10 4 |CARRIER GLOBAL ORD.......ccccrvrvirrurnnns ..101/08/2021. | FENNER & SMITH INC. 55.000 2,237 XXX [ 1,051 | o 2,074 | ......... (1,024) | oo (1,024) 1,051 | e | e 1187 | e 1187 | i 7 XXX XXX
MERRILL LYNCH PIERCE
14575E 10 5 | CARS.COM ORD......ccocommrvirrcrirnrircerneens .| 01/08/2021.| FENNER & SMITHINC. | .ot 90.000 | cvoervrnncns 1,076 XXX | s Y2V 2 1,017 | o 1,255 | v 1,255 2,272 | oo | e (1,196) | cvvvev (L) XXX XXX
MERRILL LYNCH PIERCE
146103 10 6 |CARTER BANKSHARES ORD.................. .| 01/08/2021. | FENNER & SMITH INC. 35.000 407 XXX | s 798 | oo KV 422 | i 422 798 | oo [ e [RIS10) ) I [(C1E10) N XXX XXX
MERRILL LYNCH PIERCE
146229 10 9 |CARTERS ORD....ccovtrmmremrrrerirnireesseis .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,553 XXX | s 2,381 2,352 30 | oo 30 P21 I [N I 172 | e 172 | e, XXX XXX
MERRILL LYNCH PIERCE
147448 10 4 |CASELLA WASTE CLAORD......ccoeouvmrrunee .| 01/08/2021. | FENNER & SMITH INC. 60.000 3,538 XXX | s 2377 | oo 3717 | e (1,340) [ oo (1,340) 2,377 | oo | e 1,161 | e 1161 | XXX XXX
MERRILL LYNCH PIERCE
147528 10 3 |CASEYS GENERAL STORES ORD........... ..|01/08/2021. [FENNER & SMITHINC. | v 20.000 | .covrrennes 3,699 XXX | e 2,455 | . 3,572 | e (1,118) | oo (1,118) 2,455 | .o | e 1,244 | ... 1,244 | o XXX XXX
MERRILL LYNCH PIERCE
14843C 10 5 |CASTLE BIOSCIENCES ORD.......ccocoevunee .| 01/08/2021. [FENNER & SMITHINC. | v 15.000 | .ooovvvrrnnee 1,194 XXX [ 680 | .o 1,007 | e (327) | ovverererireiinine (327) 680 | .o | e 514 | oo 514 | e XXX XXX
MERRILL LYNCH PIERCE
148806 10 2 |CATALENT ORD......ccccoomirrreirericeireernnens .| 01/08/2021.| FENNER & SMITHINC. | .o 45.000 | .coovvrernes 5,062 XXX | e 1,928 | oo 4683 | ... (2,755) | coorvrnerrerineens (2,755) 1,928 | .o | s 3,134 | o 3134 | o XXX XXX
MERRILL LYNCH PIERCE
149123 10 1 |CATERPILLAR ORD....cc.ovvvririirrerierinens .| 01/08/2021. | FENNER & SMITH INC. 170.000 33,022 XXX | 24,434 | ..o 30,943 | ......... [(CHSI0Le) [(CHSI0LS) | TN ISR 24434 | ..o | s 8,588 | ..o 8,588 | ..o XXX XXX
MERRILL LYNCH PIERCE
149150 10 4 |CATHAY GENERAL BANCORP ORD........ .| 01/08/2021. | FENNER & SMITH INC. ....100.000 XXX 966 4,185 XXX XXX
MERRILL LYNCH PIERCE
149568 10 7 |CAVCO INDUSTRIES ORD.......ccccrnivurrnnne .| 01/08/2021.| FENNER & SMITHINC. | .ot 10.000 | .covoererne 1,801 XXX | s 2,154 | s 1,755 | v 400 | .o 400 2,154 | e | s [RISK) ) I (1) R XXX XXX
MERRILL LYNCH PIERCE
150870 10 3 [CELANESE ORD......cccormiirermirnrirerinrinninns .| 01/08/2021. [FENNER & SMITHINC. | v 80.000 | ..cvvenee 10,945 XXX | 8,040 | .covvviennee 10,395 | ......... (P<131) N I (2,355) 8,040 | .o | e 2,905 | ... 2,905 | .o XXX XXX
MERRILL LYNCH PIERCE
15118V 20 7 |CELSIUS HOLDINGS ORD.........ccocomrrenee ..| 01/08/2021. | FENNER & SMITH INC. 50.000 2,927 XXX 698 2,516 | ......... (G E:) ] —— (1,818) 698 [ .o | e 2,229 | oo 2,229 | oo XXX XXX




Statement for March 31, 2021 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

61’6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | SVO Admini-
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MERRILL LYNCH PIERCE
15135B° 10 1 | CENTENE ORD......ccocovvvrirrrirererierrieniens .| 01/08/2021. | FENNER & SMITHINC. | . 210.000 | ....ccooveee 14,322 XXX | s 14,906 | ..o 12,606 | .......... 2,300 { .o 2,300 | oo | e 14,906 | ..oooovecriennns | e (584) | ovovrirns (584) | vvrrerreraens XXX XXX
CENTENNIAL RESOURCE DEVLP CL A MERRILL LYNCH PIERCE
15136A 10 2 |ORD .| 01/08/2021. | FENNER & SMITH INC. ....230.000 XXX 4,892 4,547 4,892 XXX XXX
MERRILL LYNCH PIERCE
15189T 10 7 |CENTERPOINT ENERGY ORD................. .| 01/08/2021. [FENNER & SMITHINC. | v 360.000 | ..covvrneee 7,453 XXX | s 10,040 | .o 7,790 | oo 2,250 | .o 2,250 | o | e 10,040 | .o [ e (2,588) | ..ovve. [V:3:1) 1 XXX XXX
MERRILL LYNCH PIERCE
153527 10 6 |CENTRAL GARDEN AND PET ORD......... ..101/08/2021. | FENNER & SMITH INC. 15.000 614 XXX [ 623 | .o 579 | v 44 | e 44 623 ()] [ [C) ] E— XXX XXX
MERRILL LYNCH PIERCE
1563527 20 5 |CENTRAL GARDEN AND PET CLAORD |.. [01/08/2021. |FENNER & SMITHINC. | .o 50.000 | cooerernecns 1,899 XXX | e 1571 | e 1,817 | s (P25 ) (246) 1571 | e | e 329 | o 329 | XXX XXX
MERRILL LYNCH PIERCE
156700 10 6 |LUMEN TECHNOLOGIES ORD................. .| 01/08/2021. | FENNER & SMITHINC. | e 530.000 | ..coovrvrne 5,577 XXX | 11,003 | oo 5,168 | .......... 5,925 | .o 5,925 | oo | e 11,003 | oo | e (5,516) | ..cvvvees (5,516) | cvovvereerrrinne XXX XXX
MERRILL LYNCH PIERCE
156727 10 9 |CERENCE ORD......c.cocormivieririnerieriens .| 01/08/2021.| FENNER & SMITHINC. | .o 15.000 | oovoervrnes 1,541 XXX | 275 | oo 1,507 | o (1,232) [ oo (1,232) P (T O 1,266 | .oooovrenne 1,266 | .o XXX XXX
MERRILL LYNCH PIERCE
15677 10 8 |CERIDIAN HCM HOLDING ORD............... .| 01/08/2021.| FENNER & SMITHINC. | .o 95.000 | ..oovvrnee. 10,042 XXX | s 8,519 | oo 10,123 | ......... (1,605) [ oo (1,605) 8,519 | .o | e 1,524 | oo 1,524 | .o XXX XXX
MERRILL LYNCH PIERCE
15872M 10 4 | CHAMPIONX ORD......ccovuvrrrvririrrernnnns .| 03/24/2021. [FENNER & SMITHINC. | v 100.000 | ..coovrenee 2,160 XXX | 4374 | oo 1,530 | .o 2,844 | .o 2,844 4374 | o [ (2,214) | oo (2,214) | oo XXX XXX
MERRILL LYNCH PIERCE
159864 10 7 |CHRLSRIVER LABS ORD.......c.ccooomerunnc .| 01/08/2021.| FENNER & SMITHINC. | .. 20.000 | .covoovrernes 5,420 XXX | s 2,461 | oo 4997 | ... (PR L) | (2,536) 24671 | oo | e 2,959 | oo 2,959 | .o XXX XXX
CHARTER COMMUNICATIONS CL A MERRILL LYNCH PIERCE
16119P 10 8 |ORD .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | .ovrvrnees 44,405 XXX | 12,972 | oo 46,309 | ....... [RKRCK Y 1 N URRR BTN (RKRCKY 0 N IR IR 12,972 | oo | s 31,433 | ......... 31,433 | .o XXX XXX
MERRILL LYNCH PIERCE
163072 10 1 |CHEESECAKE FACTORY ORD................ .| 01/08/2021. | FENNER & SMITH INC. 60.000 2,287 XXX | s 3,094 | o 2,224 | ..o 870 | .o 870 3,004 | .o | s (806) | evvvverees [CE1016) N XXX XXX
MERRILL LYNCH PIERCE
163092 10 9 |CHEGG ORD......coooovureeririererirrirerieninns .| 01/08/2021.| FENNER & SMITHINC. | .o 45.000 | ..cooovrvrnes 4,348 XXX | s 1,169 | oo 4,065 | ... (2,896) [ ..oovrrrirrirnens (2,896) 1,169 [ oo | s 3179 | o 3179 | oo XXX XXX
MERRILL LYNCH PIERCE
16359R 10 3 |CHEMED ORD......cccovvovviernriieniiieiniinenns ..101/08/2021. | FENNER & SMITH INC. 5.000 2,738 XXX | 1,552 | o 2,663 | ......... (1,111) | s (1,111) 1,552 | o | e 1,186 | oo 1,186 | v XXX XXX
MERRILL LYNCH PIERCE
16383L 10 6 |CHEMOCENTRYX ORD.......ccceeorvrrrirrrnnee ..101/08/2021. | FENNER & SMITH INC. 45.000 2,825 XXX | e 2,166 | .o 2,786 | .o (220 (620) 2,166 [ .o | v 658 | .o 658 | .o XXX XXX
MERRILL LYNCH PIERCE
163851 10 8 |CHEMOURS ORD.......cccoscerrrrrrirerierirnes .| 01/08/2021. | FENNER & SMITHINC. | i 175.000 | cooovvvvnnens 4,816 XXX | s 6,246 | ..ooovrvis 4,338 | oo 1,908 | .ooveerircriens 1,908 6,246 | ..ooooerierienns | e (1,429) | ..cvvvees (1,429) | oo XXX XXX
MERRILL LYNCH PIERCE
16411R 20 8 |CHENIERE ENERGY ORD.......ccocoorrvumnnene .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | cooovvvrreens 7,060 XXX | s 7,025 | oo 6,603 | ..oovvrnes 421 | 421 7,025 | oo | e 35 | s 35 | oo XXX XXX
165167 74 3 |CHESAPEAKE ENERGY ORD.................. .. 1 01/08/2021. | ITG INC....coevvvniriieiienierirens 5.000 21 XXX | s 4,620 | .o, 8 | i 4612 | s 4,612 4,620 | oo [ s (4,599) | ..covee (4,599) | ..o XXX XXX
MERRILL LYNCH PIERCE
166764 10 0 |CHEVRON ORD.......coooommiimiinerierierirenns .| 01/08/2021. | FENNER & SMITH INC. 665.000 60,562 XXX | s 81,536 | .oovvrrrinns 56,159 | ........ 25,376 | ..ooveeriieiinens 25,376 | oo | e 81,536 | ..ocreerecins [ s (20,974) | ........ (20,974) | oo XXX XXX
MERRILL LYNCH PIERCE
168905 10 7 |CHILDREN S PLACE ORD.......cccconvrurnnnne .| 01/08/2021.| FENNER & SMITHINC. | .o 20.000 | .cooovrvrne 1,070 XXX | e 2,549 | oo 1,002 | oo 1547 | e, 1,547 2,549 | oo | e (1,479) | oovvvves (1479) | oo XXX XXX
MERRILL LYNCH PIERCE
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD............ .| 01/08/2021.| FENNER & SMITHINC. | . 10.000 | wovoerereee 14,024 XXX | s 4342 | i 13,867 | coovve. (CR7L) | (9,525) 4,342 | oo | e 9,682 | .ooovnen 9,682 | .o XXX XXX
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MERRILL LYNCH PIERCE
171340 10 2 |CHURCH AND DWIGHT ORD........cccooone .| 01/08/2021. | FENNER & SMITHINC. | . 120.000 | cooovvveneee 10,247 XXX | s 6,716 | covvoevernens 10,468 | ......... (3,751) [ oo (3,751) (AT RIS IO 3,530 | o 3,530 | oo XXX XXX
MERRILL LYNCH PIERCE
171484 10 8 |CHURCHILL DOWNS ORD.... .| 01/08/2021. | FENNER & SMITH INC. 30.000 6,356 XXX (3,064) 2,779 XXX XXX
MERRILL LYNCH PIERCE
171779 30 9 [CIENAORD.....ovviiieriririeieriseeenisines .| 01/08/2021. [FENNER & SMITHINC. | v 60.000 | ..oovrenes 3,175 XXX | 1,715 | 3471 | v (1,456) | ..o (1,456) 1715 | e | e 1,460 | ..o 1,460 | .o XXX XXX
MERRILL LYNCH PIERCE
171798 10 1 |CIMAREX ENERGY ORD......cccoourirvrininnns .| 01/08/2021. [FENNER & SMITHINC. | v 165.000 | ..cocoveneee 7,237 XXX | s 12,304 | oo 6,189 | ..ccooue. 6,114 | oo 6,114 | oo | e 12,304 | oo [ v (5,066) | .......... [CH0LG5) XXX XXX
MERRILL LYNCH PIERCE
172062 10 1 |CINCINNATI FINANCIAL ORD.................. .| 01/08/2021.| FENNER & SMITHINC. | .o 80.000 | ..oererneens 7,022 XXX | s 6,107 | oo 6,990 | .ooovrennes L1270 (882) (6 A I IR 914 | s 914 | s 48 XXX XXX
MERRILL LYNCH PIERCE
17243V 10 2 | CINEMARK HOLDINGS ORD........c.coouvrnee .| 01/08/2021. | FENNER & SMITHINC. | . 140.000 | coovvernnes 2,445 XXX | e 5,526 | ooovvrieiirs 2437 | o 3,088 | ..o 3,088 5,526 | ..cveererirenns | crreens (3,081) | cvvvees (3,081) | oo XXX XXX
MERRILL LYNCH PIERCE
17275R 10 2 | CISCO SYSTEMS ORD........c.covvverererernens .| 01/08/2021. | FENNER & SMITHINC. | ........ 1,870.000 | ..oooveene 84,246 XXX | s 85,347 | ..oovvirins 83,683 | .......... 1,664 | .o 1,664 | .o | e 85,347 | ..oovvvvcrrvrins [ e (1,101) | coeverees (1,101) | o 673 XXX XXX
MERRILL LYNCH PIERCE
172908 10 5 [CINTAS ORD.....ccooviviiririrriiirinerirenienes .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | .oovvrnee 10,504 XXX | s 5614 | oo 10,604 | ......... (4,990) [ ..oovvrerirrirnens (4,990) 5,614 | oo | e 4,890 | .o 4,890 | ..o XXX XXX
MERRILL LYNCH PIERCE
172967 42 4 |CITIGROUP ORD......cccovvvrirririrreiniriirenns .| 01/08/2021. [FENNER & SMITHINC. | oo 645.000 | ............ 42,158 XXX | 24,639 | .o 39,771 | .ooee (15,131) | covvvererisrirens | ervveereninsiinens [ e (15,131) [ v [ s 24,639 | .o | e 17,519 | ... 17,519 | e XXX XXX
MERRILL LYNCH PIERCE
17306X 10 2 |CITI TRENDS ORD.......cccosvvurrierirrrrens .| 01/08/2021. | FENNER & SMITH INC. 15.000 808 XXX | (S1:K I IO, 745 | i (1)) (93) 653 [ .o | e 155 | e 155 | oo XXX XXX
MERRILL LYNCH PIERCE
174610 10 5 |CITIZENS FINANCIAL GROUP ORD........ .| 01/08/2021. | FENNER & SMITHINC. | . 150.000 | cooovvvrnnens 5,933 XXX | s 5,726 | oo 5364 | .oocovnne. 362 | oo 362 5,726 | oo | e 207 | v 207 [ XXX XXX
MERRILL LYNCH PIERCE
177376 10 0 |CITRIX SYSTEMS ORD......cccovvvrerirerernnns .| 01/08/2021.| FENNER & SMITHINC. | .o 80.000 | ..ovvvrnees 10,467 XXX | s 8,345 | oo 10,408 | ......... [PXVGK) | (2,063) 8,345 | .o | e 2122 | o 2,122 | oo, XXX XXX
MERRILL LYNCH PIERCE
18538R 10 3 |CLEARWATER PAPER ORD.......ccccovuvrneen .| 01/08/2021. | FENNER & SMITH INC. 25.000 986 XXX | e 965 | oo 944 | oo 21 | 21 965 [ ..o | e 21 | s 21 | XXX XXX
MERRILL LYNCH PIERCE
185899 10 1 |CLEVELAND CLIFFS ORD......cccoovverernnes .| 01/08/2021. [FENNER & SMITHINC. | oo 225.000 | ..ooovvrrnen 4,057 XXX | e 2,612 | oo 3,276 | oo (664) [ .oovvrririririnne (664) 2,612 | oo | e 1,445 | ... 1,445 | XXX XXX
MERRILL LYNCH PIERCE
189054 10 9 [CLOROX ORD.....covvivrirrririerrieiririnnienns .| 01/08/2021. [FENNER & SMITH INC. | v 40.000 | .cooovrennee 7,913 XXX | 5902 | .o 8,077 | ..ceee (2,174) | oo (2,174) 5,902 | .o [ e 2,011 | oo 2,011 [ XXX XXX
MERRILL LYNCH PIERCE
18915M 10 7 |CLOUDFLARE CLA ORD......cccocoumierernnne .| 01/08/2021.| FENNER & SMITHINC. | i 90.000 | cvovererneens 7,123 XXX | s 3,265 | oo 6,827 | ......... (3,561) [ cooorvrrerrrerirens (3,561) 3,265 | .o | e 3,857 | v 3,857 | oo XXX XXX
MERRILL LYNCH PIERCE
189464 10 0 |CLOVIS ONCOLOGY ORD......cocorervrerrrnes .| 01/08/2021. | FENNER & SMITH INC. 60.000 303 XXX | s 1,704 | oo 288 | oo 1416 | i, 1,416 1,704 | e [ e (1,401) | ovvvvees (1,401) | oo XXX XXX
MERRILL LYNCH PIERCE
189763 10 5 |CO DIAGNOSTICS ORD. .| 01/08/2021. | FENNER & SMITH INC. 35.000 385 XXX 308 633 XXX XXX
MERRILL LYNCH PIERCE
191098 10 2 |COCA COLA CONSOLIDATED ORD........ .| 01/08/2021. | FENNER & SMITH INC. 10.000 2,724 XXX | s 3,494 2,663 | .. 831 | e 831 3494 | e | e ()] (L))} e~ XXX XXX
MERRILL LYNCH PIERCE
191216 10 0 [COCA-COLA ORD.......ccovvririrrerirrireriarnes .| 01/08/2021. [FENNER & SMITHINC. | .......... 1,710.000 | ... 87,332 XXX | s 78,130 | oo 93,776 | ....... (15,847) | ovvovereverisnirens | ervvrerereniinens [ e (RSN Y0 | [ 78,130 | v | e 9,202 | .......... 9,202 | .o XXX XXX
MERRILL LYNCH PIERCE
192422 10 3 |COGNEX ORD......coooovrirmririirneirnerinrirnes .| 01/08/2021.| FENNER & SMITHINC. | i 80.000 | ..oorvrnees 6,862 XXX | s 3,650 | oo 6,423 | ......... (VR EK) ] P— (2,773) 3,650 | .o | e 3,213 | v 3,213 | oo XXX XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | SVO Admini-
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 strative
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 Symbol
MERRILL LYNCH PIERCE
192479 10 3 |COHERENT ORD......ccovivmerirerereeririieinne .| 01/08/2021.| FENNER & SMITHINC. | .o 10.000 | covoervrne 1,738 XXX | s 1,358 | v 1,500 | oo (142) | covvoerercereri (142) 1,358 [ oo [ e 380 | e 380 | XXX XXX
MERRILL LYNCH PIERCE
194162 10 3 |COLGATE PALMOLIVE ORD. .| 01/08/2021. | FENNER & SMITH INC. 285.000 23,467 XXX (6,176) ...18,194 XXX XXX
MERRILL LYNCH PIERCE
19421R 20 0 |COLLECTORS UNIVERSE ORD............... .| 01/08/2021. [FENNER & SMITHINC. | v 15.000 | .covvrennee 1,143 XXX [ 967 | o 1131 | e (164) | ovvreveririirinnne (164) 967 [ oo | e 176 | o 176 | o XXX XXX
COLONY CREDIT REAL ESTATE CL A MERRILL LYNCH PIERCE
19625T 10 1 |ORD .. | 01/08/2021. | FENNER & SMITH INC. 110.000 952 XXX [ 2,289 | o 825 | s 1,464 | .o 1,464 2,289 | o | e (1,337) | oo [QCRT4 ) XXX XXX
MERRILL LYNCH PIERCE
198287 20 3 |COLUMBIA PROPERTY REIT ORD.......... .| 01/08/2021.| FENNER & SMITHINC. | e 150.000 | coeovvvrnnens 2,043 XXX | e 3,333 | oo 2,151 | e 1,182 | s 1,182 KRG T RN IO (1,290) | ..cvvees (1,290) | .ovovevnrenns 32 XXX XXX
MERRILL LYNCH PIERCE
198516 10 6 |COLUMBIA SPORTSWEAR ORD.............. .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .covvrerne 3,549 XXX | s 3434 | s 3,495 | i ((C3] ) (61) 3434 | e | s M5 | e 115 | s XXX XXX
MERRILL LYNCH PIERCE
199908 10 4 |COMFORT SYSTEMS USA ORD.............. .| 01/08/2021. | FENNER & SMITH INC. 50.000 2,850 XXX | s 2,659 2,633 26 | .o 26 2,659 | oo | s 191 | e 191 | s XXX XXX
MERRILL LYNCH PIERCE
20030N 10 1 [COMCAST CLA ORD......cccouvumiviiriniians .| 01/08/2021. | FENNER & SMITHINC. | ... 1,370.000 | ..cooovvvene 70,598 XXX | 28,386 | oo 71,788 | ....... (43,402) | ..o [ e [ (43,402) [ ...ooovveerineien | e 28,386 | ..ovvririirin | e 42,212 | ......... 42,212 | oo 294 XXX XXX
MERRILL LYNCH PIERCE
200340 10 7 |COMERICA ORD.....cccovurmriirvirrirerinninnenns .| 01/08/2021. [FENNER & SMITHINC. | v 20.000 | .coovrreennee 1,227 XXX [ 1,784 | i I A I 666 | ..o 666 1,784 | o | v (556) [ ..verorereen (GIL5) ) — 14 XXX XXX
MERRILL LYNCH PIERCE
200525 10 3 |COMMERCE BANCSHARES ORD............ .| 01/08/2021.| FENNER & SMITHINC. | e 130.000 | coovvernnens 9,105 XXX | s 7311 | s 8,541 | ......... (V210 | - (1,230) 7311 | s | e 1,795 | oo 1,795 | v XXX XXX
MERRILL LYNCH PIERCE
20337X 10 9 |COMMSCOPE HOLDING ORD................ .| 01/08/2021. | FENNER & SMITHINC. | e 240.000 | ..coovrvrne 3,346 XXX | s 6,209 | oo 3,216 | oo 2,993 | oo 2,993 6,209 | ..oooevirirenns | e (2,863) | ...coe.. [P T5K) | I XXX XXX
MERRILL LYNCH PIERCE
204149 10 8 |COMMUNITY TRUST BANCORP ORD..... .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | coererneens 1,176 XXX | s 1,268 | oo 1112 | e 157 | o 157 1,268 | oo [ e [P [— (7)) — 12 XXX XXX
MERRILL LYNCH PIERCE
204166 10 2 |COMMVAULT SYSTEMS ORD.................. .| 01/08/2021. | FENNER & SMITH INC. 50.000 2,865 XXX | s 2,991 2,769 | .. 222 | o 222 2,991 | oo | s [QP5)) [(2) - XXX XXX
COMTECH TELECOMMUNICATIONS MERRILL LYNCH PIERCE
205826 20 9 |ORD ..101/08/2021. | FENNER & SMITH INC. 40.000 876 XXX | 1124 | 828 | .o 297 | i 297 1124 | e e (248) [ oo (P21 — XXX XXX
MERRILL LYNCH PIERCE
205887 10 2 |CONAGRABRANDS ORD.........ccoerrrrenn ..|01/08/2021. [FENNER & SMITH INC. | ..o 175.000 | oo 5,961 XXX [ 6,185 | oo 6,346 | ............ (161) [ v (161) 6,185 | .oioreeieenne [ e (224) [ v (224) [ oo XXX XXX
MERRILL LYNCH PIERCE
20605P 10 1 |CONCHO RESOURCES ORD................... .| 01/15/2021. | FENNER & SMITHINC. | e 195.000 | cooovvveneee 14,714 XXX | 24,396 | .o 11,378 | ........ 13,018 [ e [ e | s 13,018 [ e | e 24,396 | ..oovevcrnrin [ s (9,682) | .......... [CRE7A ] I XXX XXX
MERRILL LYNCH PIERCE
206787 10 3 | CONDUENT ORD.......ccosvvvmmermerirrercnrneens .| 01/08/2021. | FENNER & SMITHINC. | . 240.000 | ..coovvvrnee 1,186 XXX | s 4810 | oo, 1,152 | o 3,658 | .o 3,658 4810 | o [ s (3,623) | ..vvvees [CH7K) | XXX XXX
MERRILL LYNCH PIERCE
20825C 10 4 |CONOCOPHILLIPS ORD.... .| 03/24/2021. | FENNER & SMITH INC. ....235.100 XXX 4,213 ...16,012 XXX XXX
MERRILL LYNCH PIERCE
209115 10 4 |CONSOLIDATED EDISON ORD................ .| 01/08/2021. | FENNER & SMITHINC. | . 170.000 | c.oovvveneee 11,887 XXX | s 13,223 | oo 12,286 | .coovvrenee 937 | e LS I I 13,223 | oo | cevien (1,336) | ovevees (1,336) | cvooverrernrinns XXX XXX
MERRILL LYNCH PIERCE
21044C 10 7 [CONSTRUCTION PARTNERS CLAORD. |.. [01/08/2021.|FENNER & SMITHINC. | .o 40.000 | .covvreennee 1,343 XXX [ 840 | .o 1164 | ............ (324) | ovvveerrinne (324) 840 | o | e 502 | o 502 | .o XXX XXX
MERRILL LYNCH PIERCE
212015 10 1 |CONTINENTAL RESOURCES ORD.......... .| 01/08/2021.| FENNER & SMITHINC. | i 110.000 | cooovvvnnes 2,092 XXX | s 6,755 | oo 1,793 | oo 4,962 | .o 4,962 6,755 | .ovvereerirenns | crviens (4,663) | .......... [CROK) ) I XXX XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | SVO Admini-
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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 Symbol
MERRILL LYNCH PIERCE
21241B 10 0 |CONTURA ENERGY ORD......ccccovurierirns .| 01/08/2021. | FENNER & SMITH INC. 30.000 366 XXX | s 1,557 | oo 341 | 1,216 | v 1,216 1,557 [ coeeerieriens [ v (1,190) | ..cvvvees (1,190) | cvovvereerrrinne XXX XXX
MERRILL LYNCH PIERCE
216648 40 2 |COOPER ORD. .| 01/08/2021. | FENNER & SMITH INC. XXX (2,215) 5,052 XXX XXX
MERRILL LYNCH PIERCE
21676P 10 3 |COOPER STANDARD HOLDINGS ORD... |.. | 01/08/2021. [FENNER & SMITHINC. | v 30.000 | oo 1,124 XXX | e 2,915 | 1,040 | .......... 1,875 | v 1,875 2,915 | e [ v (1,792) | .vvvvee (1,792) | coovvrvirerninns XXX XXX
MERRILL LYNCH PIERCE
217204 10 6 |COPART ORD.....coimivirrriiereriieieinnienins .| 01/08/2021. [FENNER & SMITHINC. | v 105.000 | .ovvenne 12,828 XXX [ 6,257 | cooovrvnne 13,361 | ..ocoeee (7,104) | oo (7,104) 6,257 | .o [ e 6,571 | oo 6,571 | oo XXX XXX
MERRILL LYNCH PIERCE
21870Q 10 5 |CORESITE REALTY REIT ORD................ .| 01/08/2021.| FENNER & SMITHINC. | .o 55.000 | coerernncns 6,498 XXX | e 5,983 | oo 6,890 | .ooovrrnnee (908) | ..vvrrerirrinns (908) 5,983 | i | s 515 | coerens 515 | oo 68 XXX XXX
MERRILL LYNCH PIERCE
21871D 10 3 |CORELOGIC ORD.........cocvvmrirerierirrirnnns .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | ..ooorernecns 3,766 XXX | e 2,258 | oo 3,866 | ......... (1,608) [ .ooovrrrrrrirnens (1,608) 2,258 | oo | e 1,508 | oo 1,508 | .o XXX XXX
MERRILL LYNCH PIERCE
2187IN 10 1 |CORECIVIC REIT ORD.......c.covurrerirnrrrnnns .| 01/08/2021. | FENNER & SMITHINC. | . 150.000 | coovvvrrneens 1,002 XXX | s 3,573 | e 983 | oo 2,591 | oo 2,591 3573 | e | e (2,571) | covverees (2,571) | oo XXX XXX
MERRILL LYNCH PIERCE
219350 10 5 | CORNING ORD......ceoumrrreririrrirriinnies .| 01/08/2021. | FENNER & SMITHINC. | . 520.000 | .....co..... 19,210 XXX | s 16,812 | oo 18,720 | ......... (1,908) [ oo (1,908) | ..o | cerirrirnii 16,812 | oo | e 2,398 | oo 2,398 | .o XXX XXX
MERRILL LYNCH PIERCE
22002T 10 8 |CORPORATE OFFICE PROP REIT ORD.. |.. | 01/08/2021. |FENNER & SMITHINC. | .. 130.000 | ..ovvvvnee 3,237 XXX [ 3,712 3,390 | .. 321 | s 321 3712 | e v 474) [ v (CYLY ] p— 36 XXX XXX
MERRILL LYNCH PIERCE
22053A 10 7 |CORTEXYME ORD.......ccovommrvrierierirenes .| 01/08/2021. | FENNER & SMITH INC. 25.000 761 XXX | s 1144 | 695 | .o 450 | e 450 1144 | s s [RI:C) ) I— (1) XXX XXX
MERRILL LYNCH PIERCE
221006 10 9 |CORVEL ORD......coeoomremrrrcrenerrnerieeenenns .| 01/08/2021.| FENNER & SMITHINC. | .o 15.000 | ccovoerernes 1,615 XXX | s 1,185 | e 1,590 | oo (405) | .cvorrereirerins (405) 1,185 [ o [ e 430 | oo 430 [ XXX XXX
MERRILL LYNCH PIERCE
22160K 10 5 |COSTCO WHOLESALE ORD........c.cocevnnee .| 01/08/2021. | FENNER & SMITHINC. | . 180.000 | ..ooovnec 66,586 XXX | s 39,791 | oo 67,820 | ....... (PXX0K10) N (V20K 0) R IO 39,791 | v | e 26,796 | ......... 26,796 | ..ovvicerriine XXX XXX
MERRILL LYNCH PIERCE
22160N 10 9 |COSTAR GROUP ORD.......ccocomirerrrrirerirns .| 01/08/2021.| FENNER & SMITHINC. | .o 20.000 | .coooovrvene 18,390 XXX | s 7465 | oo, 18,486 | ....... (11,021) | v [ e [ e (11,021) TA485 | oo | s 10,925 | ......... 10,925 | .o XXX XXX
MERRILL LYNCH PIERCE
222070 20 3 |COTY CLAORD....oovirriierieeernnrerenis .| 01/08/2021. [FENNER & SMITHINC. | oo 235.000 | ..covvrnnee 1,599 XXX | e 2,699 | .o 1,650 | ..cooee 1,050 | oo 1,050 2,699 | .o [ e (1,101) | .veeee. (G L0k XXX XXX
MERRILL LYNCH PIERCE
22266L 10 6 | COUPA SOFTWARE ORD.......c.cocrvvrmrrnnr .| 01/08/2021. [FENNER & SMITHINC. | v 15.000 | .ooovvvrienes 5175 XXX [ 933 | oo 5084 | ... (4,151) | v (4,151) 933 | s | e 4242 | ... 4242 | ..o XXX XXX
MERRILL LYNCH PIERCE
222795 50 2 |COUSINS PROPERTIES REIT ORD......... .| 01/08/2021. | FENNER & SMITHINC. | i 181.000 | coovvernnens 5,734 XXX | s 6,224 | oo 6,064 | ............. 160 | oo 160 6,224 | ..o | e (489) | wovverrrns (489) | .vvvvernen 54 XXX XXX
MERRILL LYNCH PIERCE
22304C 10 0 [COVETRUS ORD....c.coevvrierrrirerrerireninens .| 01/08/2021. | FENNER & SMITH INC. 70.000 2,278 XXX | s 3,056 | oo 2,012 | v 1,044 |, 1,044 3,056 | ..cvevcereninees | e (UAC:) ] — (U4 I— XXX XXX
MERRILL LYNCH PIERCE
223622 60 6 |COWEN CLAORD .| 01/08/2021. | FENNER & SMITH INC. XXX (352) 687 XXX XXX
CRACKER BARREL OLD COUNTRY MERRILL LYNCH PIERCE
224100 10 6 |STORE ORD .| 01/08/2021. | FENNER & SMITHINC. | .o 30.000 | coovrerreens 4,096 XXX | s 4525 | oo, 3,958 | oo 568 | ..o 568 4525 | oo [ (429) | vovverirs (G2 N XXX XXX
MERRILL LYNCH PIERCE
224399 10 5 |CRANE ORD.....coovrvirmrieiieieiernnieenenes .| 01/08/2021. [FENNER & SMITHINC. | v 70.000 | oo 5,676 XXX | 6,418 | .ooevviie 5436 | ... 981 | 981 6,418 | .o | v (742) | oo (UL72] p— XXX XXX
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MERRILL LYNCH PIERCE
225310 10 1 |CREDIT ACCEPTANCE ORD........cccconvvnnne .| 01/08/2021. | FENNER & SMITH INC. 20.000 6,800 XXX | s 8,239 | oo 6,923 | ....c..... 1,316 | v 1,316 8,239 | ..o | e (1,439) | oovvvees (1,439) | oo XXX XXX
MERRILL LYNCH PIERCE
225447 10 1 |CREEORD.. .| 01/08/2021. | FENNER & SMITH INC. 45.000 5,120 XXX (3,206) 1,559 XXX XXX
MERRILL LYNCH PIERCE
22788C 10 5 [CROWDSTRIKE HOLDINGS CLAORD... |.. |01/08/2021.|FENNER & SMITHINC. | .o 25.000 | .covrrrnnne 5,593 XXX | e 2,578 | oo 529 | ........ (VA AL:) | - (2,718) 2,578 | .o | e 3,015 | o 3,015 | XXX XXX
CROWN CASTLE INTERNATIONAL REIT MERRILL LYNCH PIERCE
22822V 10 1 |ORD .| 01/08/2021. [FENNER & SMITHINC. | v 160.000 | ............ 24,648 XXX | s 17,593 | oo 25470 | ......... (7,877) | oo (7,877) [ v | v 17,593 | oo | v 7,055 | . 7,055 | .o XXX XXX
MERRILL LYNCH PIERCE
228368 10 6 | CROWN HOLDINGS ORD.......c.ccoovorvrnnens .| 01/08/2021.| FENNER & SMITHINC. | .ot 60.000 | .covvrerncs 5,978 XXX | e 2,839 | oo 6,012 | ... (CTK) | - (3,173) 2,839 | oo | e 3,140 | oo 3,140 | oo XXX XXX
MERRILL LYNCH PIERCE
229899 10 9 |CULLEN FROST BANKERS ORD............. .| 01/08/2021.| FENNER & SMITHINC. | . 80.000 | ..ovrerneens 7,545 XXX | s 8,355 | oo 6,978 | ..ccooeue 1,377 | s 1,377 8,355 | v | e (C:310) ) I [CH10) - XXX XXX
MERRILL LYNCH PIERCE
231561 10 1 | CURTISS WRIGHT ORD........ccoccorrrerrrrnnee .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,924 XXX | s 3,055 | oo 2,909 | oo 146 | oo 146 3,055 | .cverrercriees | s (K1) — (30 ] - XXX XXX
MERRILL LYNCH PIERCE
23257D 10 3 |CYMABAY THERAPEUTICS ORD............. .| 01/08/2021. | FENNER & SMITH INC. 78.000 499 XXX | s 1,038 | oo 448 | ..o 590 | oo 590 1,088 | [ (539) | covvverirs (K1) N - XXX XXX
MERRILL LYNCH PIERCE
23283R 10 0 [CYRUSONE REIT ORD.......cccorvrrrrererrrrnns .| 01/08/2021. [FENNER & SMITH INC. | i 90.000 | ..oovvrenee 6,243 XXX | 5504 | .o 6,584 | ......... (0L 0) ) (1,080) 5,504 | .o | e T40 | oo 740 | o 46 XXX XXX
MERRILL LYNCH PIERCE
23291C 10 3 |DMC GLOBAL ORD.......coecomirrrrinrircrinnes .| 01/08/2021. | FENNER & SMITH INC. 20.000 999 XXX | s 1,355 | e 865 | ..o 490 | i 490 1,355 | oo [ i [R1S15) ) I [G1315) - XXX XXX
MERRILL LYNCH PIERCE
233331 10 7 |DTE ENERGY ORD.....cccosvermmrrreirerierinnens .| 01/08/2021.| FENNER & SMITHINC. | .t 90.000 | .ovvvrnee. 10,636 XXX | 10,148 | oo 10,927 | oo (UA4) I (UZ4)) I 10,148 | oo | e 489 | o 489 | .. 98 XXX XXX
MERRILL LYNCH PIERCE
233377 40 7 |DXPENTERPRISES ORD......cccoovvvernrvrnecs .| 01/08/2021. | FENNER & SMITH INC. 30.000 767 XXX | s 1,136 | oo 667 | oo A70 | i 470 1,136 [ oo [ (369) | vevvvreres (369) | verrerriraens XXX XXX
MERRILL LYNCH PIERCE
235851 10 2 |DANAHER ORD.......coccomiverirerierereeinens .| 01/08/2021. | FENNER & SMITHINC. | . 175.000 | coooovreren 42,608 XXX | s 18,174 | oo 38,875 | ....... (20,701) | cvoveverernrinne (20,701) [ .oovvvneerrrirenes | cevereeerrii 18,174 | oo | e 24,435 | ... 24,435 | ... 32 XXX XXX
MERRILL LYNCH PIERCE
237194 10 5 |DARDEN RESTAURANTS ORD................ .| 01/08/2021. [FENNER & SMITHINC. | v 80.000 | ..cooovrrnee 9,947 XXX | 7,996 | .o 9,530 | .ovvene (1,534) | oo (1,534) 7,996 | .o | e 1,951 | e 1,951 | oo 30 XXX XXX
MERRILL LYNCH PIERCE
237266 10 1 |DARLING INGREDIENTS ORD................. .| 01/08/2021. [FENNER & SMITHINC. | v 85.000 | ..coccvrnee 5,527 XXX | 1,600 | oo 4,903 | ......... (3,303) | coovvveerrrirerins (3,303) 1,600 | oo | s 3,927 | 3,927 | .o XXX XXX
MERRILL LYNCH PIERCE
23804L 10 3 |DATADOG CL A ORD.....ocoevvrrerrrrineinnas .| 01/08/2021.| FENNER & SMITHINC. | .o 85.000 | ..oererneens 8,494 XXX | e 7486 | oo 8,367 | .ooovrrnnee (881) | vvrrereererinns (881) TA86 | oo | e 1,008 | .oooveenne 1,008 | .o XXX XXX
MERRILL LYNCH PIERCE
238337 10 9 |DAVE BUSTERS ENTERTAINMENT ORD |.. | 01/08/2021. | FENNER & SMITHINC. | .t 50.000 | ..ovrerneens 1,571 XXX | s 3,056 | oo 1,501 | oo 1,555 | v 1,555 3,056 | .cvvurerrerenns | cereens (1,485) | ..o (1,485) | cooovereirrinne XXX XXX
MERRILL LYNCH PIERCE
23918K 10 8 |DAVITAORD... .| 01/08/2021. | FENNER & SMITH INC. XXX (4,438) 7,302 XXX XXX
MERRILL LYNCH PIERCE
24344T 10 1 |DECIPHERA PHARMACEUTICALS ORD..[..|01/08/2021. [FENNER& SMITHINC. | .. 25.000 | .cooovrvrne 1,406 XXX | s 1,336 | oo 1,427 | o, ((C0) ) (90) 1,336 | v [ e 69 | v 69 | XXX XXX
MERRILL LYNCH PIERCE
243537 10 7 |DECKERS OUTDOOR ORD........ccccrvvrnc. .| 01/08/2021. [FENNER & SMITH INC. | v 15.000 | .oovoerennes 4,716 XXX | 1,538 | o 4,302 | ......... (2,764) | ..oovvvrriernnns (2,764) 1,538 | o | e 3479 | 3179 | XXX XXX
MERRILL LYNCH PIERCE
244199 10 5 |DEERE ORD....cccosvvummiimirierierireiinseiseins ..| 01/08/2021. | FENNER & SMITH INC. 80.000 23,512 XXX ] s 11,798 | oo, 21,524 | ......... (CRPL) | P— (9,726) | ..o | eevireiraniin 11,798 | oo | s 11,714 | e M714 | 61 XXX XXX
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MERRILL LYNCH PIERCE
24665A 10 3 |DELEK US HOLDINGS ORD........ccccommrrmnee .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | cooovvvrrneens 1,842 XXX | s 4,362 | oo 1,768 | oo 2,59 | .o 2,59 4,362 | oo [ s (2,520) | ..ccooc. (VX10) | XXX XXX
MERRILL LYNCH PIERCE
247361 70 2 |DELTA AIRLINES ORD.. .| 01/08/2021. | FENNER & SMITH INC. ....160.000 XXX (1,848) 4,585 XXX XXX
MERRILL LYNCH PIERCE
248019 10 1 |DELUXE ORD.....ccocomirrmrmiiernriseirnnrernnns .| 01/08/2021. [FENNER & SMITHINC. | v 60.000 | ..ocovrennee 1,874 XXX | 3,232 | oo 1,752 | .o 1,480 | .o 1,480 3,232 | o [ e (1,358) | .ovvvee (1,358) | coovvvnrereriinnns XXX XXX
MERRILL LYNCH PIERCE
24906P 10 9 |DENTSPLY SIRONA ORD.......cccconvvrirenrinee .| 01/08/2021. [FENNER & SMITHINC. | v 55.000 | .ooovvnnee 3,199 XXX | 1,975 | s 2,880 | .o (0L N (905) 1,975 | s | s 1224 | e 1224 | .o 6 XXX XXX
MERRILL LYNCH PIERCE
250565 10 8 |DESIGNER BRANDS CL AORD............... .| 01/08/2021. | FENNER & SMITH INC. 90.000 742 XXX | e 2,567 | o 689 | ...t 1,878 | oo 1,878 2,567 | e | e (1,825) | .cvvvecs (1,825) | oo XXX XXX
MERRILL LYNCH PIERCE
25179M 10 3 |DEVON ENERGY ORD.....c.ccoovmmrenerrrinnns .| 03/24/2021. | FENNER & SMITHINC. | .o 635.085 | ...ccvenee 14,613 XXX | 22,432 | oo, 6,039 | ..ccooonne 7,082 | oo 7,082 | oo | e 22,432 | oo | s (7,819) | cvvvees (7,819) | .ovvrneens 140 XXX XXX
MERRILL LYNCH PIERCE
252131 10 7 |DEXCOM ORD.......cocvevemrirermerinerienirenes .| 01/08/2021. | FENNER & SMITHINC. | .o 40.000 | .ccooveeene 15,523 XXX | s 4724 | s 14,789 | ...... (10,085) | +.ovvvverncrrenerens [ eerrriverirenins [ e (10,065) AT24 | oo | e 10,799 | oovvenee 10,799 | .o XXX XXX
DIAMOND HILL INVESTMENT GRP CL A MERRILL LYNCH PIERCE
25264R 20 7 |ORD .| 01/08/2021. | FENNER & SMITH INC. 5.000 783 XXX (64) 682 XXX XXX
25271C 10 2 |DIAMOND OFFSHORE DRILLING ORD... |.. | 01/08/2021. [ ITG INC......cecoormrermrererirnerrerenrrnnens 80.000 14 XXX 1,529 1,542 XXX XXX
MERRILL LYNCH PIERCE
25278X 10 9 |DIAMONDBACK ENERGY ORD. .| 01/08/2021. | FENNER & SMITH INC. XXX | 16,161 | 8,050 | 10,111 ..10,111 ....16,161 XXX XXX
MERRILL LYNCH PIERCE
25381B 10 1 |DIGIMARC ORD......ccoevvrreririrerrrierireniiens .| 01/08/2021. | FENNER & SMITH INC. 20.000 950 XXX | s 1,010 | e 945 | oo 65 | . 65 1,010 [ oo e (1) ) [, (1) ) —— XXX XXX
MERRILL LYNCH PIERCE
253868 10 3 |DIGITAL REALTY REIT ORD......ccocorurineee .| 01/08/2021. | FENNER & SMITHINC. | .o 80.000 | ..ocovvnee 10,687 XXX (2,197) 8,963 | .o | e 1,724 XXX XXX
253922 10 8 |DIME COMMUNITY BANCSHARES ORD. |.. | 02/01/2021. | various 40.000 804 XXX 174 804 XXX XXX
MERRILL LYNCH PIERCE
25400W 10 2 |DIGITAL TURBINE ORD........cccocovuvrrerirnens .| 01/08/2021. | FENNER & SMITH INC. 40.000 2,084 XXX 254 2,262 | ......... (2,008) [ .ooovrrrirrirnens (2,008) 254 | v [ s 1,830 | oo 1,830 | .o XXX XXX
MERRILL LYNCH PIERCE
254687 10 6 |WALT DISNEY ORD.....ccccvververmrverrirrcernns .| 01/08/2021. [FENNER & SMITHINC. | oo 655.000 | .......... 117,034 XXX | 66,744 | ... 118,673 | ....... (51,929) [ oo (51,929) [ v [ s 66,744 | ..o | e 50,291 | ......... 50,291 | .o XXX XXX
MERRILL LYNCH PIERCE
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD. |.. | 01/08/2021. | FENNER & SMITH INC. 25.000 2,428 XXX | 1,442 | i 2,263 | oo (G4 (821) 1442 | o | e 985 | o 985 | .o XXX XXX
MERRILL LYNCH PIERCE
25470F 30 2 |DISCOVERY SRS C ORD.......c.ccocorrvennenn .| 01/08/2021. | FENNER & SMITHINC. | . 240.000 | ....cccvvvnee 7,236 XXX | s 7,044 | o 6,286 | ...ccoovnc. P41 758 7,044 | o | s 192 | e 192 | o, XXX XXX
MERRILL LYNCH PIERCE
25470M 10 9 |DISH NETWORK CL A ORD... .| 01/08/2021. | FENNER & SMITH INC. ....115.000 XXX 122 3,841 XXX XXX
MERRILL LYNCH PIERCE
25525P 10 7 |DIVERSIFIED HEALTHCARE ORD........... .| 01/08/2021. | FENNER & SMITHINC. | . 290.000 | ..coovrvrnee 1,230 XXX | s 4764 | o, 1,195 | v 3,569 | .o 3,569 4764 | oo | s (3,534) | oevvrees (3,534) | oo XXX XXX
MERRILL LYNCH PIERCE
256163 10 6 |DOCUSIGN ORD........ccoovrvmerierirrerceirnens .| 01/08/2021.| FENNER & SMITHINC. | .o 75.000 | .ovrernee. 18,340 XXX | s 7,616 | oo 16,673 | ......... (9,056) [ ..oovvrrerrirnens (9,056) 7,616 | oo | s 10,723 | .covoeee 10,723 | .o XXX XXX
MERRILL LYNCH PIERCE
25659T 10 7 |DOLBY LABORATORIES CLAORD......... ..101/08/2021. | FENNER & SMITH INC. 30.000 2,882 XXX [ 2,012 | oo 2914 | ... (1072 (902) 2,012 | e 870 | o 870 [ .o XXX XXX
MERRILL LYNCH PIERCE
256677 10 5 |DOLLAR GENERAL ORD........ccccrvrrrirnrnnee ..101/08/2021. | FENNER & SMITH INC. 10.000 2,158 XXX | e 1,056 | .o 2,103 | .o (1,047) | oo (1,047) 1,056 | oo | s 1,102 | oo 1,102 | v 4 XXX XXX
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MERRILL LYNCH PIERCE
256746 10 8 |DOLLAR TREE ORD........ccosvvvmrrmerernrrins .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | coovvvereee 12,426 XXX | s 9,266 | ovoerernns 11,884 | ......... (2,618) | oo (2,618) 9,266 | ..vvorrrcrrrenes | s 3,159 | o 3,159 | oo XXX XXX
MERRILL LYNCH PIERCE
25746U 10 9 |DOMINION ENERGY ORD .| 01/08/2021. | FENNER & SMITH INC. 280.000 20,493 XXX (554) ....20,502 XXX XXX
MERRILL LYNCH PIERCE
257559 20 3 |DOMTAR ORD......ccormriirirreirerinriinrnnines ..101/08/2021. | FENNER & SMITH INC. 80.000 2,626 XXX | 3,675 | oo 2,532 | oo 1143 | i 1,143 3,675 | oo | e (1,049) | ... (1,049) | oo XXX XXX
MERRILL LYNCH PIERCE
257651 10 9 | DONALDSON ORD.....c.cocviereririirernriernns .| 01/08/2021. [FENNER & SMITHINC. | v 155.000 | ..oocvvrneee 9,192 XXX | e 8,393 | i 8,661 | .cocvenn (268) [ .oovvrvrricirnene (268) 8,393 | .o [ e 798 | o 798 | .o XXX XXX
MERRILL LYNCH PIERCE
25787G 10 0 |DONNELLEY FINANCIAL SOLTN ORD.....|.. | 01/08/2021. | FENNER & SMITH INC. 25.000 445 XXX | s 334 | i 424 | (X ) (91) 334 | e [ s M2 | e 112 | s XXX XXX
MERRILL LYNCH PIERCE
258278 10 0 |DORMAN PRODUCTS ORD........ccccomrrunnee .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .covvrerne 3,818 XXX | e 2,726 | oo 3473 | o UZ20 ) I (747) 2,726 | oo | e 1,092 | oo 1,002 | .o XXX XXX
MERRILL LYNCH PIERCE
25960P 10 9 |DOUGLAS EMMETT REIT ORD................ .| 01/08/2021. | FENNER & SMITHINC. | . 190.000 | coevvvrreees 5,185 XXX | s 7,055 | oo 5544 | .......... 1511 [ s 1,511 7,055 | oo | ceviens (1,869) | ..cvvvver (1,869) | ..oovvvurenns 53 XXX XXX
MERRILL LYNCH PIERCE
260003 10 8 |DOVER ORD.....ccoetummriirririerirererceinnens .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | cooovvreveee 14,238 XXX | s 11,193 | e 13,888 | ......... (2,694) | ..ovveirierirns (2,694) | ..ocvorvrrirens | e 11,193 | e | e 3,045 | oo 3,045 | .o XXX XXX
MERRILL LYNCH PIERCE
260557 10 3 |DOW ORD .| 01/08/2021. [FENNER & SMITHINC. | v 85.000 | ..oovvrrne 4,947 XXX | 4,957 | oo 4,718 | oo 240 | .o 240 4957 | oo [ e ((10)] [ (§10) ) XXX XXX
MERRILL LYNCH PIERCE
26210C 10 4 |DROPBOX CLA ORD......cccovmrermrirrriniinns .| 01/08/2021.| FENNER & SMITHINC. | e 195.000 | coovvrrnnens 4,386 XXX | s 4,885 | oo 4327 | o LY/ I 557 4885 | ..o [ i (499) | wovverins (499) | ovvvovirirns XXX XXX
MERRILL LYNCH PIERCE
264411 50 5 |DUKE REALTY REIT ORD.......cccevvvmrrrnnes .| 01/08/2021. | FENNER & SMITHINC. | . 170.000 | coovvvrnnes 6,586 XXX | s 4,957 | oo, 6,795 | ......... (1,838) [ coovvvrrrrerirens (1,838) 4,957 | oo | e 1,629 | .o 1,629 | .o XXX XXX
MERRILL LYNCH PIERCE
26441C 20 4 |DUKE ENERGY ORD.......ccocoomvirmerinrriens .| 01/08/2021. | FENNER & SMITH INC. 285.000 25,662 XXX 25,349 | ...... 26,095 | ..ocoonees (U5 I (UZL5) ) N IS 25,349 | oo [ s 313 | s 313 [ XXX XXX
MERRILL LYNCH PIERCE
26614N 10 2 |DUPONT DE NEMOURS ORD.................. .| 02/04/2021. | FENNER & SMITHINC. | e 178.000 | ..oovveveee 13,073 XXX | s 11,568 | oo 12,658 | ......... (1,089) [ cooovvrrirriraens (1,089) [ .ooevreeeerienes | cerireireni 11,568 | oo | e 1,504 | oo 1,504 | .o XXX XXX
MERRILL LYNCH PIERCE
267475 10 1 |DYCOM INDUSTRIES ORD..........cccrvvrnc. .| 01/08/2021. [FENNER & SMITH INC. | v 40.000 | .covrrennes 3,402 XXX | 3,031 | oo 3,021 | o 10 [ 10 3,031 | o | e 371 | s 371 | e XXX XXX
MERRILL LYNCH PIERCE
268150 10 9 |DYNATRACE ORD.....ccccoviurermriiirnrierns .| 01/08/2021. [FENNER & SMITHINC. | oo 170.000 | ..cocovrneee 7,184 XXX | 7,396 | oo 7,356 | oo 40 | oo 40 7,396 | .o [ v (VAN - (VA D) XXX XXX
MERRILL LYNCH PIERCE
26875P 10 1 |EOG RESOURCES ORD.......ccocomiermrennenne .| 01/08/2021. | FENNER & SMITHINC. | i 160.000 | cooovvvrnnens 9,418 XXX | s 6,517 | oo 7,979 | s (1,462) | ..o (1,462) 8,517 | ovveeeererrenes | e 2,901 | oo 2,901 | XXX XXX
MERRILL LYNCH PIERCE
26884L 10 9 |EQTORD .| 01/08/2021. | FENNER & SMITHINC. | . 200.000 | ..coovrvrnee 2,902 XXX | s 4971 | e, 2,542 | . 2,429 | oo 2,429 4971 | e [ s (2,068) | .......... (2,068) | ..oovereirrinne XXX XXX
MERRILL LYNCH PIERCE
26884U 10 9 |EPR PROPERTIES REIT ORD... .| 01/08/2021. | FENNER & SMITH INC. 100.000 3,357 XXX 3,566 6,816 XXX XXX
MERRILL LYNCH PIERCE
26969P 10 8 |EAGLE MATERIALS ORD........cocccrmivenrrnne .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,825 XXX | s 2,019 | oo 2,534 | oo (AL (515) 2,019 | oo | s 805 | oo 805 | ..o XXX XXX
MERRILL LYNCH PIERCE
27579R 10 4 |EAST WEST BANCORP ORD............c...... ..101/08/2021. | FENNER & SMITH INC. 155.000 8,972 XXX [ 9,281 | e 7,860 | oo 1421 | i 1,421 9,281 | oo [ v (310) [ v [C3[0) ) XXX XXX
MERRILL LYNCH PIERCE
277432 10 0 |EASTMAN CHEMICAL ORD......ccouvvrvnienee ..101/08/2021. [FENNER & SMITHINC. | oo 155.000 | ..ocvoenee 16,387 XXX | e 9,811 | oo 15,543 | ......... (IR - (5,733) 9,811 | e | v 6,576 | ..o 6,576 | ..covvererne 107 XXX XXX
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MERRILL LYNCH PIERCE
278265 10 3 |EATON VANCE COM NON VTG ORD...... .| 03/12/2021.| FENNER & SMITHINC. | . 150.000 | coeovvrreens 8,762 XXX | s 7,223 | oo 10,190 | ......... (2,967) | oo (2,967) 7,223 | oo | e 1,540 | oo 1,540 | ......... 2,433 XXX XXX
MERRILL LYNCH PIERCE
278642 10 3 |EBAY ORD....cccovrrmrrierirircrienienrierienes .| 01/08/2021. | FENNER & SMITHINC. | . 215.000 | ...ccovoneee 11,711 XXX | s 6,811 | oo 10,804 | ......... (3,993) [ oo (3,993) 8,811 | ovveeeereerenes | e 4,900 | .o 4,900 | .o XXX XXX
MERRILL LYNCH PIERCE
278715 20 6 |EBIXORD .101/08/2021.|FENNER & SMITHINC. | . 30.000 | oo 1,170 XXX | 1,904 | o 1139 | e 765 | .o 765 1,904 | s | v (VE5) ] — (L) | p— XXX XXX
MERRILL LYNCH PIERCE
27875T 10 1 |ECHO GLOBAL LOGISTICS ORD............. .. |01/08/2021. [FENNER & SMITH INC. | .o 40.000 | .coovrennne 1,118 XXX | e 835 | e 1,073 | o (VL) RN (238) 835 [ | e 283 | .o 283 | XXX XXX
MERRILL LYNCH PIERCE
278865 10 0 |ECOLAB ORD......ccocovverermrirerincrereerenens .| 01/08/2021.| FENNER & SMITHINC. | .o 90.000 | .ocvvrnee. 19,956 XXX | 13,574 | oo 19472 | ......... (5,899) [ .ooovvrrrrrerireens (5,899) | .oovevueereirenes | cerrreireni 13,574 | oo | e 6,383 | oot 6,383 | ..oovrrrns 43 XXX XXX
MERRILL LYNCH PIERCE
28035Q 10 2 |EDGEWELL PERSONAL CARE ORD........ .| 01/08/2021. | FENNER & SMITH INC. 70.000 2,426 XXX | s 3,221 | oo 2421 | s 800 | ..oovvrrererirens 800 3,221 | oo | s (794) | covoeris (4L N — 11 XXX XXX
MERRILL LYNCH PIERCE
281020 10 7 |EDISON INTERNATIONAL ORD. .| 01/08/2021. | FENNER & SMITH INC. XXX 909 8,761 XXX XXX
MERRILL LYNCH PIERCE
28106W 10 3 |EDITAS MEDICINE ORD.........ccccoomruumrranes .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,264 XXX (915) 838 [ . | e 1,426 | ...ccoo.e. 1426 | .o XXX XXX
MERRILL LYNCH PIERCE
28176E 10 8 |EDWARDS LIFESCIENCES ORD... ..101/08/2021. | FENNER & SMITH INC. 310.000 28,105 XXX | 14,494 | 028,281 | (13,788) | e | s | e (13,788) [ v [ e 14,494 | o | e 13,611 XXX XXX
28249H 10 4 |EIDOS THERAPEUTICS ORD . | 01/26/2021. | various 15.000 750 XXX (1,224) 750 XXX XXX
MERRILL LYNCH PIERCE
28414H 10 3 |ELANCO ANIMAL HEALTH ORD.............. .| 01/08/2021. | FENNER & SMITH INC. 95.000 2,980 XXX 20 2,934 | s | s AT | e AT | i XXX XXX
MERRILL LYNCH PIERCE
29084Q 10 0 |EMCOR GROUP ORD.......ccocomirirerirnrernnns .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | ..ovvvrreens 4,952 XXX (1,007) 3,566 | ..o | e 1,386 | .oocovrnene 1,386 | .o XXX XXX
MERRILL LYNCH PIERCE
29089Q 10 5 |EMERGENT BIOSOLUTIONS ORD........... .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,431 XXX (697) 1,544 | i | e 887 | oo 887 | .o XXX XXX
MERRILL LYNCH PIERCE
291011 10 4 |EMERSON ELECTRIC ORD... .101/08/2021. | FENNER & SMITH INC. 275.000 22,498 XXX (1,928) XXX XXX
MERRILL LYNCH PIERCE
292104 10 6 |EMPIRE STATE REALTY CLAREIT ORD |..|01/08/2021.|FENNER & SMITHINC. | . 170.000 | cooovvvrnnes 1,561 XXX 1,151 XXX XXX
MERRILL LYNCH PIERCE
29251M 10 6 |ENANTA PHARMACEUTICALS ORD........ .| 01/08/2021. | FENNER & SMITHINC. | .o 30.000 | covrerneens 1,368 XXX 1,031 2,294 | oo | s (926) | covovverees (926) | ..vovverrirans XXX XXX
MERRILL LYNCH PIERCE
292554 10 2 |ENCORE CAPITAL GROUP ORD............. .| 01/08/2021. | FENNER & SMITHINC. | .o 50.000 | ..coovvrneees 1,681 XXX (254) 1,693 | e (12) [ e ({7 ) - XXX XXX
MERRILL LYNCH PIERCE
292562 10 5 |ENCORE WIRE ORD........cccccvurmrrverrerernnes .. |01/08/2021. [FENNER & SMITH INC. | .o 30.000 | .covvvreee 1,838 XXX [ 1,757 | e 1,817 | oo [(C10) 1 (60) 1757 | e | e 81 | v 81 | oo 1 XXX XXX
MERRILL LYNCH PIERCE
29261A 10 0 |ENCOMPASS HEALTH ORD.......ccccocovrvrnee .| 01/08/2021.| FENNER & SMITHINC. | .ot 90.000 | cooevernnens 7,666 XXX | s 6,795 | oo TA42 | o () (647) 6,795 | overreerierins | e 871 | v 871 | oo 25 XXX XXX
ENDURANCE INTERNATNL GRP
29272B 10 5 |HLDNGS ORD .1 02/10/2021. | Not Available 90.000 855 XXX | s 527 | o 851 | oo (324) | ovorrriiie (324) L2/ IO 328 | s 328 | XXX XXX
MERRILL LYNCH PIERCE
29272W 10 9 |ENERGIZER HOLDINGS ORD........c.ccccoeu. ..| 01/08/2021. | FENNER & SMITH INC. 80.000 3,673 XXX | s 4706 | oo 3,374 | e 1,332 | e 1,332 4706 | oo | s (1,033) | overees (1,033) | oo XXX XXX
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MERRILL LYNCH PIERCE
29275Y 10 2 |ENERSYS ORD......cccoovvuierrricrinerinerienes .| 01/08/2021. | FENNER & SMITH INC. 60.000 5,353 XXX | s 4972 | oo 4,984 | ..o, (U0 ) P (11) 4,972 | oo | s 380 | e 380 | XXX XXX
MERRILL LYNCH PIERCE
29355A 10 7 |ENPHASE ENERGY ORD... .| 01/08/2021. | FENNER & SMITH INC. XXX (7,076) 820 XXX XXX
MERRILL LYNCH PIERCE
29362U 10 4 [ENTEGRIS ORD.......cccrvrnririrmrierrircirenns .| 01/08/2021. [FENNER & SMITHINC. | v 75.000 | oo 7,464 XXX | 1,99 | e 7,208 | ......... (VA | IS (5,213) 1,99 | | e 5470 | cccnenee 5470 | .o XXX XXX
MERRILL LYNCH PIERCE
29364G 10 3 |ENTERGY ORD.....cceovveririrrieiererieieieenns .. |01/08/2021. [FENNER & SMITH INC. | .ois 70.000 | .oorernnnd 6,684 XXX [ 5,807 | oo 6,989 | ......... (1,182) | oo (1,182) 5,807 | oo | e 876 | oo 876 | .o XXX XXX
MERRILL LYNCH PIERCE
29414B 10 4 |EPAM SYSTEMS ORD.....c.cooeemrvemeirerin .| 01/08/2021.| FENNER & SMITHINC. | .. 25.000 | .covvvrerns 8,559 XXX | e 3,053 | oo 8,959 | ......... (5,908) [ .voovrrrrrrirnens (5,906) K11 T IS ISR 5,506 | .coooneen 5,506 | .cooorrrcrirnens XXX XXX
MERRILL LYNCH PIERCE
294429 10 5 |EQUIFAX ORD......cooomrermrireirerinrirennnenes .| 01/08/2021.| FENNER & SMITHINC. | . 30.000 | coverernees 5,581 XXX | s 3,669 | oo 5785 | ......... (2,118) | oo (2,116) 3,669 | .. | e 1,912 | e 1,912 | XXX XXX
MERRILL LYNCH PIERCE
294440 70 0 [EQUINIX REIT ORD....ccovtvrmirererrmerireriiens .| 01/08/2021. | FENNER & SMITH INC. 30.000 20,773 XXX | s 12,303 | oo 21,425 | ......... (CCNPX) | - (9,123) [ oo | veverveereni 12,303 | oo | e 8,470 | oo LY (VI XXX XXX
MERRILL LYNCH PIERCE
29452E 10 1 |EQUITABLE HOLDINGS ORD.......ccccoevuvene .| 01/08/2021. | FENNER & SMITHINC. | . 180.000 | coovvverees 4,808 XXX | s 3,850 | oo 4,608 | ... (758) | cvevrerrirriinns (758) 3,850 | v | e 958 | oo 958 | .o XXX XXX
MERRILL LYNCH PIERCE
294600 10 1 |EQUITRANS MIDSTREAM ORD............... .| 01/08/2021. [FENNER & SMITHINC. | oo 260.000 | ..coovrnee 1,966 XXX [ 6,737 | oo 2,000 | .o 4,646 | ..o 4,646 6,737 | oo | e @771 | e (A4 XXX XXX
MERRILL LYNCH PIERCE
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD..... .| 01/08/2021.| FENNER & SMITHINC. | i 85.000 | ..oorernncns 5,189 XXX | s 3,963 | oo 5386 | ......... (1,423) | oo, (1,423) 3,963 | .o | e 1,227 | oo 1,227 | oo 29 XXX XXX
MERRILL LYNCH PIERCE
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD............ .| 01/08/2021. | FENNER & SMITHINC. | . 170.000 | cooovvvrnnes 9,903 XXX | 10,999 | oo 10,078 | .ooovernnee (72 I I 722 I N B 10,999 | oo | e (1,096) | ......ec. [QHOEL) ) — 102 XXX XXX
MERRILL LYNCH PIERCE
29530P 10 2 |ERIE INDEMNITY CLAORD........ccccoonue. .| 01/08/2021. | FENNER & SMITH INC. 20.000 5,186 XXX | s 2,489 | oo 4912 | ... (VRVK) | (2,423) 2,489 | oo | e 2,697 | oo 2,697 | .o 21 XXX XXX
MERRILL LYNCH PIERCE
296315 10 4 |ESCO TECHNOLOGIES ORD........c.ccvuvenee .| 01/08/2021. | FENNER & SMITH INC. 20.000 2,200 XXX | s 1,252 | v 2,064 | ...coooone. (812) | vverrerrererinns (812) 1,252 [ o | e 948 | oo 948 | ..o 2 XXX XXX
MERRILL LYNCH PIERCE
297178 10 5 |ESSEX PROPERTY REIT ORD........ccc...... .| 01/08/2021. [FENNER & SMITH INC. | v 40.000 | .covvrennee 9,355 XXX | 9,876 | .cocvvirine 9,497 | oo 379 | e 379 9,876 | .o [ v (521) [ v (Y4} ] E— 83 XXX XXX
MERRILL LYNCH PIERCE
297602 10 4 |ETHANALLEN ORD.......ccceoovuerrrrirrrrienns .. | 03/24/2021. | FENNER & SMITH INC. 35.000 957 XXX | s 590 | o T07 | o () (118) 590 | oo | v 367 | oo 367 | 9 XXX XXX
MERRILL LYNCH PIERCE
29786A 10 6 |ETSYORD .| 01/08/2021.| FENNER & SMITHINC. | .ot 60.000 | .coovvrenne 10,538 XXX | e 2,399 | s 10,675 | ......... (CI24) | E— (8,275) 2,399 | oo | e 8,139 | oo 8,139 | .o XXX XXX
MERRILL LYNCH PIERCE
298736 10 9 |EURONET WORLDWIDE ORD.........c....... .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | cooererneens 4,426 XXX | s 3,324 | s 4348 | ... (1,024) | oo (1,024) 3,324 | o | e 1,102 | oo 1,102 [ i XXX XXX
MERRILL LYNCH PIERCE
30034W 10 6 |EVERGY ORD .| 01/08/2021. | FENNER & SMITH INC. XXX 128 XXX XXX
MERRILL LYNCH PIERCE
30040W 10 8 |EVERSOURCE ENERGY ORD.........co...... .| 01/08/2021. | FENNER & SMITH INC. 65.000 5,871 XXX | s 4,098 | oo 5623 | ... (1,525) | oo (1,525) 4,098 | .o | e 1773 | e 1773 | XXX XXX
MERRILL LYNCH PIERCE
30041R 10 8 |[EVERQUOTE CLAORD......cccoevumrrrerrnrines ..101/08/2021. | FENNER & SMITH INC. 20.000 760 XXX | 1153 | e TAT | o 406 | oo 406 1153 | e | v (393) [ v [RISk) ) XXX XXX
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MERRILL LYNCH PIERCE
30050B 10 1 |EVOLENT HEALTH CLAORD........ccceeuvnne .| 01/08/2021.| FENNER & SMITHINC. | .o 90.000 | cvovvvrneens 1,528 XXX | s 2,290 | oo 1,443 | e L 847 2,290 | .oveeereeinees | s UCX)) — (C3) ) - XXX XXX
MERRILL LYNCH PIERCE
30063P 10 5 |EXACT SCIENCES ORD. . 101/08/2021. | FENNER & SMITH INC. 50.000 6,554 XXX (3,045) 3,580 XXX XXX
MERRILL LYNCH PIERCE
30161IN 10 1 [EXELON ORD......ccccovvvvverrirerniriirerisinnenns .| 01/08/2021. [FENNER & SMITHINC. | v 405.000 | ...ccooeenee 17,092 XXX | s 17,646 | ..oooovverenee. 17,119 | 527 | oo 527 | oo | e 17,646 | oo | e (554) [ v (G —— XXX XXX
MERRILL LYNCH PIERCE
30161Q 10 4 |EXELIXIS ORD......cocoverririeieierieeieinens ..|01/08/2021. [FENNER & SMITH INC. | ..o 135.000 | oo 3,080 XXX [ 2,191 | i 2,709 | .o (G (518) 2,191 [ e 889 | .o 889 | . XXX XXX
MERRILL LYNCH PIERCE
302081 10 4 |EXLSERVICE HOLDINGS ORD............... .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,185 XXX | e 1,564 | oo 2,128 | oo (564) | .vvrrereirerin (564) 1,564 | oo | e 620 | oo 620 | .o XXX XXX
MERRILL LYNCH PIERCE
30212P 30 3 |EXPEDIA GROUP ORD.......cocoormirrrrirerinns .| 01/08/2021.| FENNER & SMITHINC. | .t 65.000 | ..coovrerne 9,361 XXX | s 7739 | s 8,606 | ............ (8B7) | evvrrereirerinns (867) 7,739 | s | e 1,622 | oo 1,622 | .o XXX XXX
MERRILL LYNCH PIERCE
30212W 10 0 |EXP WORLD HOLDINGS ORD................. .| 01/08/2021. | FENNER & SMITH INC. 35.000 2,602 XXX 574 2,209 | ......... (1,635) [ coooverrirrirens (1,635) LY (S O O 2,028 | oo 2,028 | .o XXX XXX
MERRILL LYNCH PIERCE
30224P 20 0 |EXTENDED STAY AMERICA UNT............ .| 01/08/2021. | FENNER & SMITH INC. 240.000 3,387 XXX | s 4,486 3,554 | .. 931 | e 931 4,486 | ..o [ s (1,099) | ..oovev (1,099) | ..o 84 XXX XXX
MERRILL LYNCH PIERCE
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD...... .| 01/08/2021. [FENNER & SMITH INC. | i 90.000 | .cvvenee 10,084 XXX | 7770 | oo 10,427 | ......... (2,658) | cvoovverirrirerins (2,658) T770 | e | v 2,314 | . 2,314 | XXX XXX
MERRILL LYNCH PIERCE
30231G 10 2 |EXXON MOBIL ORD......cocoovemrrirrireireiins .| 01/08/2021. | FENNER & SMITHINC. | ... 1,765.000 | ..o 80,222 XXX | s 70,494 | i 72,753 | oo (VI51:) | (V27233 ) | ORI ISR 70,494 | oo | s 9,728 | oot 9,728 | .o, XXX XXX
MERRILL LYNCH PIERCE
30239F 10 6 |FBL FINANCIAL GROUP CL A ORD......... .| 01/08/2021. | FENNER & SMITH INC. 5.000 268 XXX | s 247 | o 263 | v (1)) (16) 247 | o | s 21 | s 21 | i XXX XXX
MERRILL LYNCH PIERCE
302445 10 1 |FLIR SYSTEMS ORD.......cccecormmrrmrrireriranes .| 01/08/2021. | FENNER & SMITH INC. 125.000 6,578 XXX | s 7,038 | oo 5479 | v 1,559 | v 1,559 7,038 | oo | e (E510) ) I [CE10) N XXX XXX
MERRILL LYNCH PIERCE
302491 30 3 |FMC ORD .| 01/08/2021.| FENNER & SMITHINC. | .ot 60.000 | ..cocovvvrnee 7,264 XXX | s 4,385 | oo, 6,89 | ......... (2,511) [ v (2,511) 4,385 | oo | i 2,879 | oo 2,879 | s 29 XXX XXX
MERRILL LYNCH PIERCE
30303M 10 2 |FACEBOOK CL AORD......ccocovrvrernriernns .| 01/08/2021. [FENNER & SMITHINC. | v 930.000 | .......... 248,828 XXX | 161,675 | covverieee 254,039 | ....... (92,364) | voovvrevrerisrirens | ervvrerernniinins [ e (92,364) [ ..ovoverrvervis | e 161,675 | oo | e 87,153 | ........ 87,153 | o XXX XXX
MERRILL LYNCH PIERCE
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD....|[..|01/08/2021.|FENNER & SMITHINC. | .. 20.000 | ..cooveenennd 6,689 XXX [ 4312 | o 6,650 | ......... (VK1) N I (2,338) 4312 | | e 2,377 | o 2,377 | oo XXX XXX
MERRILL LYNCH PIERCE
303250 10 4 |FAIRISAAC ORD......ccoouvmerimrermeerneineinns .| 01/08/2021.| FENNER & SMITHINC. | . 15.000 | coovoerernes 7,505 XXX | s 3123 | s 7,666 | ......... (4,542) | coovvvcreriens (4,542) 3123 | s | e 4,382 | oo 4,382 | .o XXX XXX
MERRILL LYNCH PIERCE
311642 10 2 |FARO TECHNOLOGIES ORD..........cccu..... .| 01/08/2021. | FENNER & SMITH INC. 30.000 2,310 XXX | s 1,677 | e 2,119 | v (442) | ovvoreiri (442) T4 I IR 633 | oo (KK I I XXX XXX
MERRILL LYNCH PIERCE
31188V 10 0 |FASTLY CLAORD .| 01/08/2021. | FENNER & SMITH INC. 65.000 5734 XXX (255) 5,424 XXX XXX
MERRILL LYNCH PIERCE
31189P 10 2 |FATE THERAPEUTICS ORD........ccccoovurvnnee .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,907 XXX 445 2,273 | .. (872 | (1,829) 445 | e | e 2,463 | .o 2,463 | .o, XXX XXX
MERRILL LYNCH PIERCE
311900 10 4 |FASTENAL ORD.....ccooovvmiriiririniiinrnininns .1 01/08/2021. [FENNER & SMITHINC. | v 295.000 | ..ovvvrne 14,969 XXX | 7,623 | oo, 14,405 | ........ (G474 I— (6,782) 7,623 | .o | e 7,346 | ........... 7,346 | .o XXX XXX
MERRILL LYNCH PIERCE
313747 20 6 |FEDERALREIT ORD......ccccooovvrerrreririrnnns .| 01/08/2021. |FENNER & SMITH INC. | ... 60.000 | ..ooevenvn 5,071 XXX | 7,314 5107 | ... 2,207 | oo 2,207 7314 | e | e (VAVZC) | (2,243) | ovvvvnnnd 64 XXX XXX
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MERRILL LYNCH PIERCE
31428X 10 6 |FEDEX ORD.....cocooererieririericrierieeenenns .| 01/08/2021. | FENNER & SMITH INC. 90.000 22,045 XXX 23,505 | ... 23,366 | ..o 139 | s 139 | oo | e 23,505 | .oovverceiiein [ s (1,459) | ..covees (1,459) | cvoovereerrrinne XXX XXX
MERRILL LYNCH PIERCE
315405 10 0 |FERROORD... .| 01/08/2021. | FENNER & SMITH INC. ....110.000 XXX 1,609 |. 652 652 2,262 XXX XXX
MERRILL LYNCH PIERCE
315616 10 2 |F5 NETWORKS ORD........ccovuvrverrniirernns .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..ooovvrnnee 9,561 XXX | 8,460 | ...ocvvvvirnnee 8,797 | oo [RRT4 T P (337) 8,460 | ..covrerriie | e 1,101 | e 1,101 | s XXX XXX
MERRILL LYNCH PIERCE
31572Q 80 8 |FIBROGEN ORD.........ccccovverrriririrrerrennns .. |01/08/2021. [FENNER & SMITH INC. | .o 35.000 | ooviieine 1,344 XXX [ 1,742 | e 1,298 | oo 443 | 443 1782 | e | e (398) [ vvrreren (152 ) XXX XXX
FIDELITY NATIONAL INFORMATN SVCS MERRILL LYNCH PIERCE
31620M 10 6 |ORD .| 01/08/2021. | FENNER & SMITHINC. | e 270.000 | ....ccoonee 37,435 XXX | s 34,077 | v 38,194 | ......... (A7) | s (A7) | e | e 34,077 | oo | s 3,358 | oo 3,358 | oo XXX XXX
MERRILL LYNCH PIERCE
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD.... |.. | 01/08/2021. [FENNER & SMITHINC. | .ceeeee. 165.000 | coovvernnes 6,439 XXX | s 6,270 | oo 6,450 | .ooovrvnnes TGE10) ) (180) (S (VI IR IR 169 | v 169 | oo XXX XXX
MERRILL LYNCH PIERCE
316773 10 0 |FIFTH THIRD BANCORP ORD...........c...... .| 01/08/2021. | FENNER & SMITHINC. | . 445.000 | ..oooovnee. 13,871 XXX | s 12,436 | oo 12,269 | .o 167 | oo LT N IS 12,436 | oo | e 1,436 | oo 1,436 | .o 120 XXX XXX
MERRILL LYNCH PIERCE
317585 40 4 |FINANCIAL INSTITUTIONS ORD.............. .| 01/08/2021. | FENNER & SMITH INC. 25.000 638 XXX | s T46 | oo 563 | o 184 | i 184 T46 | oo [ e (108) | covovverees (L) 7 XXX XXX
MERRILL LYNCH PIERCE
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD......... ..101/08/2021. | FENNER & SMITH INC. 55.000 2,927 XXX [ 2,811 | oo 2,840 | .o (V) (29) 2,811 | o | e 116 | oo 116 | oo XXX XXX
MERRILL LYNCH PIERCE
319383 20 4 |FIRSTBUSEY ORD......cccoovrumrrrerirrirneens .| 01/08/2021.| FENNER & SMITHINC. | .t 60.000 | .ccovvrerne 1,380 XXX | s 1,843 | i 1,293 | i 550 | .ovrererirerieens 550 1,843 | s i (C5:7) ) I (G4 —— XXX XXX
FIRST CITIZENS BANCSHARES CL A MERRILL LYNCH PIERCE
31946M 10 3 |ORD .| 01/08/2021.| FENNER & SMITHINC. [ .. 5.000 | covrernns 3,099 XXX | s 2,317 | s 2871 | o (555) | everrereereri (555) PR A RN ISR 783 | oo 783 | o 2 XXX XXX
FIRST COMMONWEALTH FINANCIAL MERRILL LYNCH PIERCE
319829 10 7 |ORD .| 01/08/2021. | FENNER & SMITHINC. | . 120.000 | coovvvrreens 1,425 XXX | s 1,928 | oo 1,313 | v 616 | .o 616 1,928 | .o [ (504) | covorrirns (504) | .vorrerriraens XXX XXX
MERRILL LYNCH PIERCE
320209 10 9 |FIRST FINANCIAL BANCORP ORD.......... .| 01/08/2021. | FENNER & SMITH INC. 120.000 2,368 XXX | s 3,506 | oo 2,104 | .......... 1,403 | .o, 1,403 3,506 | ..o | v (1,139) | ovverees (L) | XXX XXX
MERRILL LYNCH PIERCE
320517 10 5 |FIRST HORIZON ORD.......ccccovvrmrvrirrrnenns .| 01/08/2021. [FENNER & SMITHINC. | v 320.000 | ..oovvennen 4,737 XXX | 5,633 | oo 4,083 | .......... 1,550 | o 1,550 5,633 | oo e (896) [ ..vvveren [CISLE) ) — 48 XXX XXX
MERRILL LYNCH PIERCE
320734 10 6 |FIRST OF LONG ISLAND ORD................. .. 1 01/08/2021. | FENNER & SMITH INC. 35.000 637 XXX | e TH | s 625 | e 116 | oo 116 T | e [ e (104) [ v (103 —— 7 XXX XXX
MERRILL LYNCH PIERCE
320817 10 9 |FIRST MERCHANTS ORD........ccocoumvennecn .| 01/08/2021. | FENNER & SMITH INC. 70.000 2,806 XXX | s 3,147 2,619 | .. 529 | oo 529 KON A RIS IO (RZ ) - (<73 ) - XXX XXX
MERRILL LYNCH PIERCE
320867 10 4 |FIRST MIDWEST BANCORP ORD............ .| 01/08/2021. | FENNER & SMITH INC. 130.000 2,212 XXX | s 3,462 | oo 2,070 | oo 1,392 | v 1,392 3462 | .o | e (1,250) | ..cvvvees (1,250) | .oovvernrenne 18 XXX XXX
MERRILL LYNCH PIERCE
336433 10 7 |FIRST SOLAR ORD.... . 101/08/2021. | FENNER & SMITH INC. 30.000 3,123 XXX (1,577) 1,391 XXX XXX
MERRILL LYNCH PIERCE
336901 10 3 |1ST SOURCE ORD......cocoomrrumerierirnrernnes .| 01/08/2021. | FENNER & SMITH INC. 10.000 423 XXX | s 350 [ i 403 | o (£ RS (53) 350 | oo | e LT I 73 | e XXX XXX
MERRILL LYNCH PIERCE
33767D 10 5 |[FIRSTCASH ORD......cccovvvrirvermrierinrcirenns .| 01/08/2021. [FENNER & SMITHINC. | e 60.000 | ..oovvenes 3,735 XXX | 4,432 4,202 | .. 230 | 230 4432 | i | e (B97) [ v [(CST4 ) — XXX XXX
MERRILL LYNCH PIERCE
337738 10 8 |FISERV ORD.......c.ooevvimrirririernrireirciins ..| 01/08/2021. | FENNER & SMITH INC. 280.000 32,698 XXX ] s 21,276 | v 31,881 | ...... (10,605) | oo | e [ i (10,605) [ ...vvovvverireies | cevrrrirriinns 21,276 | oo | v 11,422 | e 11,422 | oo XXX XXX
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MERRILL LYNCH PIERCE
337932 10 7 |FIRSTENERGY ORD.......cccoooomurrrrmmriirannns .. 101/08/2021. | FENNER & SMITH INC. 190.000 5,681 XXX | 7231 | s 5816 | ......... 1416 | s 1,416 7,231 | e | e (1,550) | ......... (1,550) | coooorvercriirnns XXX XXX
33812L 10 2 |FITBIT CLA ORD....ovvvverrierrierriiens .. | 01/14/2021. | CORPORATE ACTION . 278.000 2,043 XXX | s 1,643 | oo 1,890 | oo (V274 (247) 1,643 | s | e 400 | oo 400 | .o XXX XXX
MERRILL LYNCH PIERCE
33820M 10 1 |FIVE BELOW ORD.....ccooovoiirrirariireriiins .. 101/08/2021. [FENNER & SMITHINC. | ... 25.000 | ..oovoonnns 4,570 XXX | 2,876 | oo 4375 | ...c.... (1,498) | ..oovvvrris (1,498) 2,876 | oo | e 1,693 | .o 1,693 | .o XXX XXX
MERRILL LYNCH PIERCE
338307 10 1 |FIVE9 ORD .. 101/08/2021. | FENNER & SMITH INC. 30.000 5,220 XXX | 1124 | 5232 | oo (4,108) | ..o (4,108) 1124 | e 4,095 | ........... 4,095 | .o XXX XXX
MERRILL LYNCH PIERCE
339041 10 5 |FLEETCOR TECHNOLOGIES ORD... .1 01/08/2021. | FENNER & SMITH INC. XXX (2,146) 7,403 XXX XXX
MERRILL LYNCH PIERCE
339750 10 1 |FLOOR DECORHOLDINGS CLAORD....|..|01/08/2021.|FENNER&SMITHINC. | ... 50.000 | ..cccoovevnnns 5,036 XXX | 3,073 | oo 4,643 | ........ (1,570) | oo (1,570) 3,073 | oo | o 1,963 | .....cc.... 1,963 | .o XXX XXX
MERRILL LYNCH PIERCE
343412 10 2 |FLUOR ORD.....ccovivreririiririiicissierinrinsins .| 01/08/2021. [FENNER & SMITHINC. | oo 180.000 | ..coccvvnee 3,150 XXX [ 9,029 | .o 2,875 | oo 6,154 | oo 6,154 9,029 [ .o | e (5,878) | ..vvvee [GRC1£) | — XXX XXX
MERRILL LYNCH PIERCE
34354P 10 5 |FLOWSERVE ORD.......ccooovvermmriimrrrirniinns ..101/08/2021. [FENNER & SMITHINC. | .. 40.000 | ..coovoonee 1,479 XXX | s 2,044 | s 1474 | LY (1N O 570 2,044 | oo | e (1)) E— (L) — 8 XXX XXX
MERRILL LYNCH PIERCE
34385P 10 8 |FLUIDIGM ORD........cccoovvmmrrimririerrrierenens .. 101/08/2021. | FENNER & SMITH INC. 100.000 631 XXX | 1,232 | e 600 | oo 632 | .o 632 1,232 | oo [ e (600) | ....ovvenee [(CI0) ) — XXX XXX
MERRILL LYNCH PIERCE
344849 10 4 |FOOT LOCKER ORD.. .| 01/08/2021. | FENNER & SMITH INC. 80.000 3,511 XXX 603 3,838 XXX XXX
MERRILL LYNCH PIERCE
345370 86 0 |FORD MOTOR ORD.......ccooovmmmrriirrrirnnnes ..101/08/2021. [FENNER & SMITHINC. | ... 1,230.000 | ....cco...ec 11,061 XXX | 10,861 | ...oovvvnvne. 10,812 | oo 49 | s 49 | s | e 10,861 | .oovveeecis | e 200 | e 200 | XXX XXX
MERRILL LYNCH PIERCE
34950 10 9 |FORTINET ORD ... |..|01/08/2021. | FENNER&SMITHINC. | . 75.000 | .ccoovveenne 11,110 XXX (5,171) 5,969 | ..ovvriirienns | e 5,141 XXX XXX
34962K 10 0 |FORTITUDE GOLD CORPORATION........ .. 101/01/2021. | Adjustment. 0.285 1 XXX 0 0 0 XXX XXX
FORTUNE BRANDS HOME AND MERRILL LYNCH PIERCE
34964C 10 6 |SECURITY ORD .. 1 01/08/2021. | FENNER & SMITH INC. 75.000 6,500 XXX | s 3,686 | oo 6,429 | ... (2,743) | oo (2,743) 3,686 | ..o | e 2814 | ... 2,814 | XXX XXX
MERRILL LYNCH PIERCE
35137L 10 5 |FOXCLAORD....cociiirrirerririreniernnis .| 01/08/2021. [FENNER & SMITHINC. | oo 265.000 | ..covvrnnee 7,972 XXX | s 10,690 | .ooocrviiviiinee 7717 | e 2,973 | 2,973 | oo | e 10,690 | .covovieveerinns [ e (2,718) | ovvvvee. [V AL:) | XXX XXX
MERRILL LYNCH PIERCE
35137L 20 4 |FOX CORPORATION ORD......c.cocrvrrrvnns .| 01/08/2021. [FENNER & SMITHINC. | e 190.000 | ..coovvrenee 5,626 XXX | 7515 | s 5487 | ... 2,027 | .o 2,027 7515 | [ v (1,888) | ..vvve. (1,888) | cvovvvrereriinnns XXX XXX
MERRILL LYNCH PIERCE
354613 10 1 |FRANKLIN RESOURCES ORD................. .. 101/08/2021. [FENNER & SMITHINC. | .. 180.000 | oovoovevens 4,549 XXX | 5,328 | oo 4498 | ...l 830 | .o 830 5,328 | oo | e (L)) (L)1 — 50 XXX XXX
MERRILL LYNCH PIERCE
35671D 85 7 |FREEPORT MCMORAN ORD.... .1 01/08/2021. | FENNER & SMITH INC. ....690.000 XXX (9,136) 8,818 XXX XXX
MERRILL LYNCH PIERCE
358039 10 5 |FRESHPET ORD......ccccoovvimmrmrimnririniiis .. 1 01/08/2021. | FENNER & SMITH INC. 25.000 3,696 XXX | 2,013 | o 3,550 | ......... (1,536) | ..o (1,536) 2,013 | oo | e 1,682 | ... 1,682 | .o XXX XXX
MERRILL LYNCH PIERCE
35803L 10 8 |FREQUENCY THERAPEUTICS ORD ..101/08/2021. [FENNER & SMITHINC. | ..o 40.000 | ....coccceee. 1,442 XXX (498) 913 XXX XXX
35904G 10 7 |FRONT YARD RESIDENTIAL ORD... .| 01/12/2021. | CORPORATE ACTION . 70.000 1,138 XXX (279) 855 XXX XXX
MERRILL LYNCH PIERCE
35905A 10 9 |FRONTDOOR ORD.......ccoocoommvrirmmrriinrrins ..101/08/2021. [FENNER & SMITHINC. | .. 85.000 | ...coovvevnen 4,428 XXX | 3,759 | oo 4,268 | ... [CCTUE) T (509) 3,759 | oo | e 669 | ...ccccevennnd 669 | ..o XXX XXX
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MERRILL LYNCH PIERCE
361448 10 3 |GATXORD .| 01/08/2021.| FENNER & SMITHINC. | .o 50.000 | c.oervrneens 4,374 XXX | s 4,215 4,159 56 | oo 56 4,215 | oo | s 159 | v 159 | i XXX XXX
MERRILL LYNCH PIERCE
36162 10 6 |GEO GROUP REIT ORD. .| 01/08/2021. | FENNER & SMITH INC. XXX 2,331 3,660 XXX XXX
MERRILL LYNCH PIERCE
36164Y 10 1 |GCP APPLIED TECHNOLOGIES ORD...... .. 1 01/08/2021. | FENNER & SMITH INC. 90.000 2,292 XXX [ 2,245 | oo 2129 | e 116 | oo 116 2,245 | oo | e A7 | AT | XXX XXX
MERRILL LYNCH PIERCE
362393 10 0 |GTT COMMUNICATIONS ORD................. .. | 01/08/2021. | FENNER & SMITH INC. 60.000 202 XXX [ 2,272 | oo 214 | ... 2,057 | oo 2,057 2,272 | oo | e (2,089) | ...ove. [V20LG) N I XXX XXX
MERRILL LYNCH PIERCE
363576 10 9 |ARTHUR J GALLAGHER ORD.................. .| 01/08/2021.| FENNER & SMITHINC. | .o 85.000 | ..ocovrnee. 10,271 XXX | s 6,230 | ccovrerirnnns 10,515 | ........ (4,286) | ..oovvvncerrrinnens (4,286) 6,230 | .cveeerireirenns | e 4,042 | ... 4,042 | .o XXX XXX
GAMING AND LEISURE PROPERTIES MERRILL LYNCH PIERCE
36467J 10 8 |REITORD .| 01/08/2021. | FENNER & SMITHINC. | . 175.000 | coovvernnens 7,277 XXX | s 6,083 | .ooovririis 7420 | ......... (1,337) | o (1,337) (G0 IS ISR 1,194 | e 1194 | XXX XXX
MERRILL LYNCH PIERCE
36467W 10 9 | GAMESTOP CL A ORD......ccccovvreerrrrrirnns .| 01/08/2021. | FENNER & SMITH INC. 55.000 973 XXX | s 816 | oo 1,036 | .oovverees [V220) N R (220) 816 [ e | e 156 | oo 156 | oo XXX XXX
MERRILL LYNCH PIERCE
364760 10 8 |GAP ORD .| 01/08/2021. | FENNER & SMITH INC. 150.000 3,212 XXX | s 4,056 | ..o 3,029 | ...coo..e. 1,028 | .o 1,028 4,056 | oo [ i (GZZ) - (844) | oo XXX XXX
MERRILL LYNCH PIERCE
366651 10 7 |GARTNER ORD......cccovvvvreireriiiiernnieinns .| 01/08/2021. [FENNER & SMITH INC. | oo 40.000 | ..o 6,764 XXX | 5,867 | oo 6,408 | ............ [GL10) (540) 5,867 | .ovviveriins | e 896 | .o 896 | ..o XXX XXX
MERRILL LYNCH PIERCE
368736 10 4 | GENERAC HOLDINGS ORD.........ccccornevene .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | cooerernnens 7,575 XXX | s 1712 | 6,822 | ......... (5,111) [ oo (5,111) L4 /2 I O 5,863 | oo 5,863 | .o XXX XXX
MERRILL LYNCH PIERCE
369550 10 8 | GENERAL DYNAMICS ORD.........coccconeen. .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | cooovvveneee 16,584 XXX | 17,266 | oovooeernens 16,370 | .oooverene 896 | ..o LTI U IO 17,266 | oo | ceverin ((G1:K) ) E— (1) — XXX XXX
MERRILL LYNCH PIERCE
369604 10 3 | GENERAL ELECTRIC ORD......cocvvrvennnne .| 01/08/2021. | FENNER & SMITH INC. 2,935.000 33,260 XXX | s K0 I 31,698 | ......... 6,079 | oo 6,079 | oo [ s YV 0 IR 4.517) | v (4.517) | v 29 XXX XXX
MERRILL LYNCH PIERCE
370334 10 4 | GENERAL MILLS ORD.....ccosvvvvrvrerirerirnes .| 01/08/2021. | FENNER & SMITHINC. | . 275.000 | ....ccoooeee 15,508 XXX | s 12,086 | oo 16,170 | ......... (4,084) | ..o (4,084) | .oovvoneenerrenen | e 12,086 | .o | e 3421 | o 3,421 | 140 XXX XXX
MERRILL LYNCH PIERCE
37045V 10 0 | GENERAL MOTORS ORD........cccooorvererenes .| 01/08/2021. [FENNER & SMITHINC. | v 405.000 | .c.ccovenee 17,436 XXX | s 16,921 | oo 16,864 | ......c..c.... 57 | i 57 | oveeevieeien | e 16,921 | oo | e 515 | oo S XXX XXX
MERRILL LYNCH PIERCE
371532 10 2 |GENESCO ORD.......ccccoriuvrrrirerriiiniinienns .. 1 01/08/2021. | FENNER & SMITH INC. 15.000 483 XXX | e 634 | oo 451 | e LK T 183 634 [ | (1) ] - Q1) ] E—— XXX XXX
MERRILL LYNCH PIERCE
371901 10 9 | GENTEX ORD...ccvouverireieirerierieeeneens .| 01/08/2021. | FENNER & SMITHINC. | i 140.000 | coovvrrnnens 5,064 XXX | e 2,736 | oo 4750 | ... (PXVLE) | (2,015) 2,736 | v | e 2,328 | oo 2,328 | .o 17 XXX XXX
MERRILL LYNCH PIERCE
372460 10 5 | GENUINE PARTS ORD.....ccccvcvmmrireiririnns .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | ..ooovrrrner 4,133 XXX | s 3,866 | oo 4,017 | v (151) | ovvererereereni (151) 3,866 | v | e 267 | oo 267 | oo 32 XXX XXX
MERRILL LYNCH PIERCE
37253A 10 3 |GENTHERM ORD... . 101/08/2021. | FENNER & SMITH INC. 50.000 3,473 XXX (1,259) 2,003 XXX XXX
MERRILL LYNCH PIERCE
373865 10 4 | GERMAN AMERICAN BANCORP ORD.....|..|01/08/2021.|FENNER & SMITHINC. | . 40.000 | ..cocovvvrneee 1,384 XXX | s 1,205 | oo 1,324 | s (UL ) (119) 1,205 [ oo [ e 180 | v 180 | oo XXX XXX
MERRILL LYNCH PIERCE
375558 10 3 | GILEAD SCIENCES ORD........cccovvvrvernrines .1 01/08/2021. [FENNER & SMITHINC. | v 595.000 | ..cooevuven 37,504 XXX | et 43,864 | ..o 34,665 | .......... 9,199 | .o 9,199 | oo | e 43,864 | ..o [ e (6,361) | .vvven (i) XXX XXX
MERRILL LYNCH PIERCE
37637Q 10 5 | GLACIER BANCORP ORD......ccccoonsrurrrnnne .| 01/08/2021.| FENNER & SMITHINC. | i 110.000 | cooovernnes 5,307 XXX | s 4,820 | .o, 5,061 | oo (241) | cevvoeveieei (241) 4820 | oo | s 486 | ..o 486 | .. 17 XXX XXX
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MERRILL LYNCH PIERCE
37940X 10 2 |GLOBAL PAYMENTS ORD........ccovvrrerennee .| 01/08/2021. | FENNER & SMITHINC. | . 150.000 | coooovveree 30,946 XXX | s 16,968 | ..coovvvrneens 32,313 | ....... (15,345) | ..vovvererivrrns [ e [ (15,345) [ ..ocvvcerrirreres | cevrveirneii 16,968 | ..oovvererreens | s 13,978 | ..coooee. 13,978 | .o XXX XXX
MERRILL LYNCH PIERCE
37959E 10 2 |GLOBE LIFE ORD... .| 01/08/2021. | FENNER & SMITH INC. ..50.000 XXX (380) 4,369 XXX XXX
MERRILL LYNCH PIERCE
379890 10 6 |GLUMOBILE ORD.......cccovrvvreriernrirniininins .| 01/08/2021. [FENNER & SMITHINC. | oo 150.000 | ..ovvvrenee 1,347 XXX | 1,623 | o 1,352 | o 272 | oo 272 1,623 | oo | v (276) [ .verrenen [VX(5) ] E— XXX XXX
MERRILL LYNCH PIERCE
380237 10 7 |GODADDY CLAORD......ccccovmrrmrrrererirenns .. | 01/08/2021. | FENNER & SMITH INC. 100.000 8,204 XXX [ 7,080 | .o 8,295 | ......... (VA1) (1,215) 7,080 | .o | e 1124 | ... 1124 | e XXX XXX
MERRILL LYNCH PIERCE
38141G 10 4 | GOLDMAN SACHS GROUP ORD............. .| 01/08/2021.| FENNER & SMITHINC. | e 120.000 | c.ooovvenee 34,808 XXX | 25,788 | .ovvvrerirs 31,645 | ......... (GRS Y4 ] - (5,857) [ .oueerneerneirenes | cevvrreirnerinns 25,788 | ..ovveerinrines | s 9,020 | oo 9,020 | .o XXX XXX
MERRILL LYNCH PIERCE
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD.....|.. | 01/08/2021. | FENNER & SMITHINC. | .o 430.000 | coovvernnns 4,924 XXX | s LY A I 4,691 | oo 3,766 | .o 3,766 LY A IS IO [RESKK) ) — [CHSKK) | XXX XXX
MERRILL LYNCH PIERCE
38267D 10 9 | GOOSEHEAD INSURANCE CL A ORD.....|.. | 01/08/2021. | FENNER & SMITH INC. 20.000 2,589 XXX | s 1,659 | v 2,495 | oo [EK5) N (836) 1,659 [ oo [ cerierinna 930 | o 930 | XXX XXX
MERRILL LYNCH PIERCE
38388F 10 8 |WR GRACE ORD.......ccoovvmrrirerireririirnens .| 01/08/2021.| FENNER & SMITHINC. | .o 90.000 | ..ovvvvreees 5,036 XXX | s 6,143 | oo 4,934 | ... 1,209 | oo 1,209 8,143 | oo | v (1,107) | ovvevees (1,107) | coovverrrriis XXX XXX
MERRILL LYNCH PIERCE
384109 10 4 |GRACO ORD.....coovrieriierriieirnsieisnieens .| 01/08/2021. [FENNER & SMITHINC. | v 80.000 | ..cooovrrnee 5,990 XXX | 3,254 | e 5788 | ... (2,534) | coovvvvrrienis (2,534) 3,254 | .o | e 2,735 | . 2,735 | o XXX XXX
MERRILL LYNCH PIERCE
384637 10 4 |GRAHAMHOLDINGS CLBORD.............. .| 01/08/2021. | FENNER & SMITH INC. 5.000 2,748 XXX | s 3,520 | oo 2,667 | .oovrernen 853 | oo 853 3,520 | oo | e (7)) — (7] —— XXX XXX
MERRILL LYNCH PIERCE
38526M 10 6 | GRAND CANYON EDUCATION ORD....... .| 01/08/2021.| FENNER & SMITHINC. | .t 60.000 | ..covvrerne 5478 XXX | s 6,916 | oo 5,587 | oo 1,330 [ .o 1,330 6,916 | .ovoerenrirenns | cevrens (1,438) | ..covee. (1,438) | oo XXX XXX
MERRILL LYNCH PIERCE
387328 10 7 | GRANITE CONSTRUCTION ORD............. .| 01/08/2021. | FENNER & SMITH INC. 60.000 2,028 XXX | s 2,625 | oo 1,603 | oo 1,022 | .o 1,022 2,625 | .o | s (598) | cevovrirns (598) | ..verereraenne 8 XXX XXX
MERRILL LYNCH PIERCE
391416 10 4 | GREAT WESTERN BANCORP ORD......... .| 01/08/2021.| FENNER & SMITHINC. | .o 80.000 | ..ovvvvreees 1,856 XXX | s 3,350 | oo 1,672 | oo 1,678 | e 1,678 3,350 | v | e (1,494) | ... (1,494) | coooveci XXX XXX
MERRILL LYNCH PIERCE
39304D 10 2 [GREEN DOT CLAORD.....cccovrmrirerrrrirrirns .| 01/08/2021. [FENNER & SMITHINC. | v 60.000 | ..oovvenee 3,576 XXX | 4,597 | oo 3,348 | ... 1,249 | .o 1,249 4597 | oo [ e (1,021) | .o [0 ) XXX XXX
MERRILL LYNCH PIERCE
393657 10 1 |GREENBRIER ORD........ccccovvierirerrernnnns .. |01/08/2021. [FENNER & SMITH INC. | .o 40.000 | .o 1,422 XXX [ 2426 | oo 1,455 | o 970 | o 970 2426 | .o | e (1,004) | .......... (1,004) | .ooovvvirerianes XXX XXX
MERRILL LYNCH PIERCE
397624 10 7 |GREIF CLAORD......ccovivmirierirneirinriseinns .| 01/08/2021. | FENNER & SMITH INC. 40.000 2,036 XXX | e 1,918 | v 1,875 | i A3 | s 43 1,918 | s [ e M7 | e M7 | s 18 XXX XXX
MERRILL LYNCH PIERCE
39874R 10 1 |GROCERY OUTLET HOLDING ORD........ .| 01/08/2021. | FENNER & SMITH INC. 95.000 3,675 XXX | s 3,733 | oo 3,729 | oo A | s 4 3,733 | oo | e [G1:) ) [E— ((G1:) ) — XXX XXX
MERRILL LYNCH PIERCE
399473 20 6 | GROUPON ORD.. . 101/08/2021. | FENNER & SMITH INC. 27.000 965 XXX 767 1,793 XXX XXX
MERRILL LYNCH PIERCE
39986L 10 9 | GROWGENERATION ORD........ccoovrrrernn .| 01/08/2021. | FENNER & SMITH INC. 50.000 2,266 XXX | e 905 | oo 1,966 | ......... (1,061) [ oo (1,061) 905 [ .o | e 1,361 | oo 1,361 | XXX XXX
MERRILL LYNCH PIERCE
400110 10 2 |GRUBHUB ORD........ccocovvrmurrirerrneieernnines .| 01/08/2021. [FENNER & SMITHINC. | v 105.000 | ..oooovrrnee 8,655 XXX | s 12,372 | oo 7,798 | ..o 4574 | .o 4574 | e | e 12,372 [ | e (KAL) - [C A XXX XXX
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MERRILL LYNCH PIERCE
40131M 10 9 | GUARDANT HEALTH ORD.........cccsvvvmrrnnee .| 01/08/2021.| FENNER & SMITHINC. | .o 50.000 | ..ovrvrneens 7,143 XXX | s 4184 | o, 6,444 | ......... (2,261) | oo (2,261) 4184 | oo | e 2,959 | oo 2,959 | oo XXX XXX
MERRILL LYNCH PIERCE
401617 10 5 |GUESS ORD.....cccovvverrererirenerierienireens .| 01/08/2021. | FENNER & SMITH INC. 20.000 471 XXX | s A2 | s 452 | (C0) (40) A2 [ | e 59 | s 59 | oo 2 XXX XXX
MERRILL LYNCH PIERCE
40171V 10 0 |GUIDEWIRE SOFTWARE ORD................. .| 01/08/2021. [FENNER & SMITHINC. | v 35.000 | oo 4,582 XXX | 3133 | s 4,506 | ......... (T - (1,373) 3,133 | v [ e 1,449 | ... 1,449 | . XXX XXX
402635 30 4 |GULFPORT ENERGY ORD......cocoorvvurnnens .. [ 01/08/2021. | ITG INC....coevvvrrrrrireircrieeeierireens 210.000 19 XXX | s 2,323 | i I I 2,312 | oo 2,312 2,323 | oo | e (2,304) | .vvnees (2,304) | oo XXX XXX
MERRILL LYNCH PIERCE
404030 10 8 |HAND E EQUIPMENT SERVICES ORD... |.. | 01/08/2021. | FENNER & SMITH INC. 25.000 793 XXX | s I I T45 | i () I—— 9) AT TN B 57 | e LY A I XXX XXX
MERRILL LYNCH PIERCE
40412C 10 1 |HCA HEALTHCARE ORD......ccccoevvrnivrnnnns .| 01/08/2021. | FENNER & SMITHINC. | .o 80.000 | ..ocovonee. 13,781 XXX | s 9,620 | ccovverirnne 13,157 | ... (3,537) | oo (3,537) 9,620 | ..o | e 4,162 | oo 4,162 | XXX XXX
MERRILL LYNCH PIERCE
404251 10 0 [HNIORD .. |..101/08/2021. | FENNER & SMITH INC. 60.000 2,072 XXX | 2,429 | oo 2,068 | ..ooverne 362 | 362 2,429 [ .o | s (358) [ e [R1555) ) —— XXX XXX
MERRILL LYNCH PIERCE
40425) 10 1 |HMS HOLDINGS ORD.......c.ccocvrrrerrrrrienne .| 01/08/2021.| FENNER & SMITHINC. | . 110.000 | cooovvernnens 4,024 XXX | s 3,397 | oo 4,043 | .o (7)) (646) 3,397 | oo | i 627 | oo 627 | oo XXX XXX
MERRILL LYNCH PIERCE
40434L 10 5 |HP ORD .| 01/08/2021. | FENNER & SMITHINC. | . 360.000 | ...oocvvvnee 9,188 XXX | e 8,543 | oo 8,852 | .ooovrrnnes [CH10) ) P (310) 8,543 | .o | e 645 | oo 645 | ..o XXX XXX
MERRILL LYNCH PIERCE
405024 10 0 |HAEMONETICS ORD........ccocommrvmerierirnes .| 01/08/2021. | FENNER & SMITH INC. 50.000 6,403 XXX | e 5,284 | oo 5,938 | .o (654) | .vvrrereirerinns (654) 5,284 | oo | e 1119 | e 119 [ XXX XXX
MERRILL LYNCH PIERCE
406216 10 1 |HALLIBURTON ORD.......ccoomvvrrrirrrrcrirns .| 01/08/2021. | FENNER & SMITHINC. | . 545.000 | ............ 10,961 XXX | 22,154 | oo 10,301 | ........ 11,854 | oo [ e | e 11,854 | e | e 22,154 | oo [ s (11,193) | ... (11,193) | covvovvrirens XXX XXX
MERRILL LYNCH PIERCE
40637TH 10 9 |HALOZYME THERAPEUTICS ORD.......... .| 01/08/2021. | FENNER & SMITH INC. 55.000 2,396 XXX 941 2,349 | ......... (1,408) [ oo (1,408) 941 [ s | e 1,455 | ...coooee. 1,455 | .o XXX XXX
MERRILL LYNCH PIERCE
407497 10 6 |HAMILTON LANE CLAORD.......ccoourmrreneee .| 01/08/2021.| FENNER & SMITHINC. | .o 45.000 | .coooerernes 3,602 XXX | 2,867 | oo 3,512 | e (7)) (646) 2,867 | oo | e 736 | oo YKL — 14 XXX XXX
MERRILL LYNCH PIERCE
410345 10 2 |HANESBRANDS ORD.... .| 01/08/2021. | FENNER & SMITH INC. XXX 8,311 2,283 10,593 XXX XXX
MERRILL LYNCH PIERCE
410867 10 5 |HANOVER INSURANCE GROUP ORD..... .| 01/08/2021.| FENNER & SMITHINC. | it 60.000 | ..coovrvrnee 7,186 XXX | s 7,054 7,015 38 | o 38 07/ IS I 133 | e 133 | oo XXX XXX
MERRILL LYNCH PIERCE
412822 10 8 |HARLEY DAVIDSON ORD........ccocvormvernen .| 01/08/2021. | FENNER & SMITH INC. 90.000 3,480 XXX | s 3,705 | oo 3,303 | oo 402 | . 402 3,705 | oo | s (V23] I (V2225 N XXX XXX
MERRILL LYNCH PIERCE
415864 10 7 |HARSCO ORD......coovvoerimrieririrnniirerinns .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | cooovvverees 1,892 XXX | s 2,543 | s 1,798 | v T45 | o, 745 2,543 | o | s (651) | vovvvereres (X - XXX XXX
HARTFORD FINANCIAL SERVICES
416515 10 4 |GRUPORD . 112115/2020. [ ITG INC......oovvrrverrieiiceiseienine XXX [ | e | e | s 0 [ e | s [ e | e | e (V1 I 33 XXX XXX
MERRILL LYNCH PIERCE
418056 10 7 |HASBRO ORD......ccccosvvuiererierinrirceneens .| 01/08/2021.| FENNER & SMITHINC. | .o 75.000 | coovrirnnens 7,294 XXX | s 7,379 | oo 7,016 | oo 363 | oo 363 T4 I IS IR (G [— (1)) - XXX XXX
HAVERTY FURNITURE COMPANIES MERRILL LYNCH PIERCE
419596 10 1 |ORD .| 01/08/2021. | FENNER & SMITH INC. 25.000 770 XXX | e (6100 O (S1e V2 I (7)) (92) (510 [( 0 ORI IR 170 | e 170 | o XXX XXX
MERRILL LYNCH PIERCE
419879 10 1 |HAWAIIAN HOLDINGS ORD........ccooovurrnec .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | coererneens 1,374 XXX | s 2,383 | oo 1,239 | oo 1144 |, 1,144 2,383 | oo | e (1,009 | ..vvvees (1,009) | cvoovereerrinne XXX XXX
MERRILL LYNCH PIERCE
420261 10 9 |HAWKINS ORD.....cccovvumrrierinrrirerirrirennns ..| 01/08/2021. | FENNER & SMITH INC. 15.000 831 XXX ] e 670 | oo 785 | oo (114) | oo (114) B70 [ .o | e 161 | e 161 | s XXX XXX
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MERRILL LYNCH PIERCE
420877 20 1 |HAYNES INTERNATIONAL ORD.............. .| 01/08/2021. | FENNER & SMITH INC. 20.000 495 XXX | e (S1e]: 0 AR ATT | e 221 | s 221 (5107 0 (PO B (V1K) ) I (V20X XXX XXX
MERRILL LYNCH PIERCE
421906 10 8 |HEALTHCARE SERVICES ORD............... .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | coevvvrrnes 3,130 XXX | s 4,101 | s 2,810 | oo 1,291 | s 1,291 4101 | e [ (240 I (T4 ) ) - XXX XXX
MERRILL LYNCH PIERCE
42226A 10 7 [HEALTHEQUITY ORD......ccovvvrervrrreirnrinns .| 01/08/2021. [FENNER & SMITHINC. | v 65.000 | .covvrennes 4,892 XXX | 5510 | e 4,531 | oo 979 | e 979 5,510 | ovvvevene [ v (618) [ v (3L} ) — XXX XXX
MERRILL LYNCH PIERCE
42234Q 10 2 |HEARTLAND FINANCIAL USA ORD......... .. |01/08/2021. [FENNER & SMITH INC. | .o 40.000 | .coovrennne 1,748 XXX [ 2,302 | oo 1,615 | oo 687 | .o 687 2,302 | oo | e (554) [ ovvrrerenn [GLS ) —— XXX XXX
MERRILL LYNCH PIERCE
422806 20 8 |HEICO CLAORD.....cccooumirmmrieirnerinrins .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | ..oovererner 4,944 XXX | e 2674 | oo 4,682 | ... (2,008) [ .ooorvrnrrrrirnens (2,008) 2,674 | oo | e 2,270 | oo 2,270 | oo 3 XXX XXX
HEIDRICK STRUGGLES MERRILL LYNCH PIERCE
422819 10 2 |INTERNATIONAL ORD .| 01/08/2021. | FENNER & SMITH INC. 30.000 932 XXX | e 899 | i 881 | oo LA 17 899 [ | e 33 | s KX I XXX XXX
MERRILL LYNCH PIERCE
423452 10 1 |HELMERICH AND PAYNE ORD .| 01/08/2021. | FENNER & SMITH INC. XXX 2,766 4,156 XXX XXX
MERRILL LYNCH PIERCE
426281 10 1 |JACKHENRY AND ASSOCIATES ORD.... |.. | 01/08/2021. [FENNER & SMITHINC. | ... 65.000 | .cooovvvene 10,851 XXX | s 9,753 | oo 10,529 | ..o (U)o (776) 9,753 | v | e 1,008 | oo 1,008 | .o XXX XXX
MERRILL LYNCH PIERCE
42722X 10 6 |HERITAGE FINANCIAL ORD.........ccccovvenee .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..coovvrnnee 1,237 XXX 566 1,735 | o | v (498) [ vvrrenen (498) [ .ovvrvrirerinns XXX XXX
MERRILL LYNCH PIERCE
427866 10 8 |HERSHEY FOODS ORD .| 01/08/2021.| FENNER & SMITHINC. | .t 60.000 | .covvrernc 9,121 XXX (2,915) 6,225 XXX XXX
42806 10 6 |HERTZ GLOBAL HOLDINGS ORD. . [01/08/2021. [ ITG INC...oorrirrercririeeerieniiens 130.000 180 XXX 1,877 2,074 XXX XXX
MERRILL LYNCH PIERCE
42809H 10 7 |HESS ORD .| 01/08/2021. | FENNER & SMITHINC. | . 120.000 | coovvvereees 7,229 XXX 1,729 8,064 | ..coovvvririines | e (EK15) ) I (K1) - XXX XXX
MERRILL LYNCH PIERCE
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD |.. | 01/08/2021. | FENNER & SMITHINC. | ... 950.000 | ....ccoooee 11,279 XXX | s 14,364 | oo, 11,258 | ....co..e. 3,107 | oo 3107 | oo | i 14,364 | oo | e (3,085) | ..coveve [RRVLSE) ) — 114 XXX XXX
MERRILL LYNCH PIERCE
428291 10 8 |HEXCEL ORD .| 01/08/2021. | FENNER & SMITH INC. 45.000 2,188 XXX 630 2,812 XXX XXX
MERRILL LYNCH PIERCE
428567 10 1 |HIBBETT SPORTS ORD.......ccoocvmrrvnrrinns .| 01/08/2021. | FENNER & SMITH INC. 5.000 266 XXX | s M3 | s 231 | s (118) | ovvvreereirerinns (118) (AT T I 153 | e (KT I XXX XXX
MERRILL LYNCH PIERCE
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD... |.. | 01/08/2021. [FENNER & SMITHINC. | ..ot 130.000 | coovvvrreens 4,910 XXX | s 6,019 5152 | .. 867 | .o 867 6,019 | oo | ceriens (1,109) | cvvvees [Q0LS) ] XXX XXX
MERRILL LYNCH PIERCE
431475 10 2 |HILLROM HOLDINGS ORD........ccocvurnrene .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,482 XXX | s 2173 | oo 2,449 | .o (V) ) I (276) 2173 | e | s 309 | o 309 [ XXX XXX
MERRILL LYNCH PIERCE
431571 10 8 |[HILLENBRAND ORD........cccccovrrrrirerrrrnnens ..|01/08/2021. [FENNER & SMITH INC. | .ois 75.000 | .ovvereee 3,195 XXX [ 3,842 | o 2,985 | .o 857 | o 857 3,842 | oo e (646) | ..o [(CZIS) ) — XXX XXX
MERRILL LYNCH PIERCE
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD.. |.. | 01/08/2021. |FENNER & SMITHINC. | .o 95.000 | .oovernces 10,844 XXX | s 7,066 | oo 10,570 | ......... (3,504) [ oo (3,504) 7,086 | .o | e 3778 | oo 3778 | oo, XXX XXX
MERRILL LYNCH PIERCE
436106 10 8 |HOLLYFRONTIER ORD.....cccovvriririernnens .| 01/08/2021. | FENNER & SMITH INC. 205.000 5,203 XXX | s 13,575 | e 5,299 | .o 8,275 | ovvocvieiririn 8,275 | oo | e 13,575 | cooveereeeeneens | ceviens (CRTAD] — [CIRYAD XXX XXX

MERRILL LYNCH PIERCE
436440 10 1 |HOLOGIC ORD.........cccoomrumimrnriiriinniis .| 01/08/2021. | FENNER & SMITHINC. | ... 145.000 | ............ 11,670 XXX | s 5,937 | oo 10,560 | ......... (4,623) | ..o (4,623) 5,937 | oo | s 5732 | v [N 7 XXX XXX
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MERRILL LYNCH PIERCE
436893 20 0 |HOME BANCSHARES ORD.........ccccoonurennee .| 01/08/2021. | FENNER & SMITHINC. | . 200.000 | ..ooorvrner 4,132 XXX | s 4346 | .o, 3,896 | ..oovernnn 450 | e 450 4346 | oo [ i (214) | v (VAT XXX XXX
MERRILL LYNCH PIERCE
437076 10 2 |HOME DEPOT ORD.... .| 01/08/2021. | FENNER & SMITH INC. ...480.000 | ......... 129,157 XXX | 102,354 | 127,498 (25,144) (25,144) ..102,354 XXX XXX
MERRILL LYNCH PIERCE
438516 10 6 |HONEYWELL INTERNATIONAL ORD....... .| 01/08/2021. [FENNER & SMITHINC. | oo 230.000 | ..coeennn 48,304 XXX | 25497 | v 48,921 | ....... (23,424) [ oo (23,424) [ oo | e, 25,497 | oo | e 22,808 | ......... 22,808 | ..o XXX XXX
MERRILL LYNCH PIERCE
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD... |.. | 01/08/2021. | FENNER & SMITHINC. | ..ceoe.. 450.000 | ...cccoeneed 6,620 XXX [ 8,910 | .o 6,584 | ........ 2,327 | o 2,327 8,910 | .o | e (2,290) [ ..ovvveee [V272:10) I XXX XXX
MERRILL LYNCH PIERCE
44267D 10 7 |HOWARD HUGHES ORD......cccoonuvverirnens .| 01/08/2021.| FENNER & SMITHINC. | .o 50.000 | coooererneens 4,043 XXX | e L4 3,947 | oo 1,825 | oo 1,825 L0 4 PRI ISP (1,728) | ..cooee. (N PL) ] - XXX XXX
MERRILL LYNCH PIERCE
443201 10 8 |HOWMET AEROSPACE ORD..........ccccoenc.. .| 01/08/2021. | FENNER & SMITHINC. | . 140.000 | coovvevnnens 3,906 XXX | e 2,335 | oo 3,979 | ... (1,644) | oo, (1,644) ARG 1 T IS IO 1,571 | v 1571 [ XXX XXX
MERRILL LYNCH PIERCE
443320 10 6 |HUB GROUP CLA ORD........ccovvverrrrerirn .| 01/08/2021. | FENNER & SMITH INC. 50.000 2,926 XXX | s 2173 | s 2,850 | oo (L0 ) I (677) 2173 | s | s 753 | oo FEK T XXX XXX
MERRILL LYNCH PIERCE
443510 60 7 |HUBBELL ORD.....cccooumerierimriiriiriniiins .| 01/08/2021.| FENNER & SMITHINC. | .o 25.000 | .coovrrrnes 4,186 XXX | s 3,085 | oo 3,920 | .oovrienes (R N (835) 3,085 | .o | e 1,101 | e 1,101 | XXX XXX
MERRILL LYNCH PIERCE
443573 10 0 |HUBSPOT ORD......coccovrmirrireriniennrnininnns .| 01/08/2021. [FENNER & SMITHINC. | v 15.000 | ..covvreeened 6,042 XXX | 1,899 | o 5947 | ......... (4,047) | oo, (4,047) 1,899 | o | e 4143 | ... 4143 | XXX XXX
MERRILL LYNCH PIERCE
444859 10 2 |HUMANA ORD......cccoosvumirrrrinerrnerieeineens .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | .ocoernee. 21,838 XXX | 16,441 | oo 20,514 | ......... (CVTK) | - (4,073) [ e | e 16,441 | oo | e 5397 | v 5,397 | v 31 XXX XXX
MERRILL LYNCH PIERCE
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD.. |.. | 01/08/2021. [FENNER & SMITHINC. | ..ceeendd 60.000 | .covvrernes 8,960 XXX | s 6,836 | coooeririis 8,199 | ......... [QIRICK) (1,363) 6,836 | ..cveerereirenes | e 2124 | ... 2,124 | o XXX XXX
MERRILL LYNCH PIERCE
446150 10 4 |HUNTINGTON BANCSHARES ORD......... .| 01/08/2021. | FENNER & SMITH INC. 590.000 8,509 XXX | s 8,944 | .o 7452 | e 1,493 | 1,493 8,944 | ..o | e (435) | vovverirs [CX15) N 89 XXX XXX
HUNTINGTON INGALLS INDUSTRIES MERRILL LYNCH PIERCE
446413 10 6 |ORD .| 01/08/2021.| FENNER & SMITHINC. | .o 45.000 | .cocovrvrne 7,609 XXX | s 11,156 | e 7672 | e 3,485 | .o 3485 | o | e 11,156 | s | e (3,548) | .....nc. (3,548) | ..o XXX XXX
MERRILL LYNCH PIERCE
447011 10 7 |HUNTSMAN ORD.......cccoovrmrrirerrrireirninns .1 01/08/2021. [FENNER & SMITHINC. | oo 115.000 | .ovovvrnnee 3,265 XXX | e 2,732 | oo 2,891 | oo (R (159) 2,732 | oo | e 533 | oo 533 | XXX XXX
MERRILL LYNCH PIERCE
448579 10 2 [HYATTHOTELS CLAORD......ccccoovurernnn .. 1 01/08/2021. | FENNER & SMITH INC. 30.000 2,230 XXX [ 2124 | oo 2,228 | oo (104) [ oovvrereririirinnne (104) 2124 | oo | e 106 | oovvnes 106 | oo XXX XXX
MERRILL LYNCH PIERCE
44891IN 10 9 |IAC INTERACTIVE ORD....c.ovvvrirrrrirrris .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .ccoovrerner 7,659 XXX | e 2444 | s 7574 | ......... (K1) | - (5,130) 24484 | e | e 5215 | v 5,215 | v XXX XXX
MERRILL LYNCH PIERCE
449253 10 3 |IAAORD...coooirirreereieerieeie e .| 01/08/2021. | FENNER & SMITH INC. 55.000 3,619 XXX | s 1,921 | e 3574 | ... [QICEK) | (1,653) 1,921 | | s 1,697 | oo 1,697 | .o XXX XXX
MERRILL LYNCH PIERCE
44925C 10 3 |ICF INTERNATIONAL ORD.... . 101/08/2021. | FENNER & SMITH INC. 30.000 2,390 XXX (31) 2,199 XXX XXX
MERRILL LYNCH PIERCE
44930G 10 7 |ICU MEDICAL ORD........coeverrvrrrinrrrrnriens .| 01/08/2021.| FENNER & SMITHINC. | .o 20.000 | .ooovrernes 4,429 XXX | s 5,204 | oo 4,290 | .o 914 | s 914 5,204 | .o | e (U6)] (U6 ) - XXX XXX
MERRILL LYNCH PIERCE
44980X 10 9 [IPGPHOTONICS ORD.....cccovvvrirvrrrirerins .| 01/08/2021. [FENNER & SMITHINC. | v 20.000 | .coverrennes 4,830 XXX | 3,340 | i 4,476 | ......... (1,136) | oo (1,136) 3,340 | .o [ e 1,491 | e 1,491 | s XXX XXX
MERRILL LYNCH PIERCE
450056 10 6 |IRHYTHM TECHNOLOGIES ORD............. .| 01/08/2021.| FENNER & SMITHINC. | .. 5.000 | cooovirnns 1,074 XXX ] s 406 | .o 1,186 | oo LC10) ) I (780) 406 | .o | e 668 | ...cooovvnvs (3157: I N XXX XXX
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MERRILL LYNCH PIERCE
451107 10 6 |IDACORP ORD.....covvreerirmeerenireirerierins .| 01/08/2021. | FENNER & SMITH INC. 70.000 6,244 XXX | s 6,954 6,722 | .. 232 | o 232 6,954 | ..o | e (U4[0)] - [CAL0) ] — XXX XXX
MERRILL LYNCH PIERCE
45167R 10 4 |IDEXORD .| 01/08/2021. | FENNER & SMITH INC. 40.000 8,276 XXX 7,968 (2,363)| ... (2,363) 5,605 XXX XXX
MERRILL LYNCH PIERCE
45168D 10 4 |IDEXX LABORATORIES ORD........cccovvnnee ..101/08/2021. | FENNER & SMITH INC. 45.000 23,093 XXX | s 10,192 | oo 22,494 | ... (12,302) [ ovvoverevrerisrirens | ervveererinniinens [ e (R0 72 1 (RN 10,192 | oo | e 12,901 | .o 12,901 | oo XXX XXX
MERRILL LYNCH PIERCE
452308 10 9 [ILLINOIS TOOL ORD......cccooerrerererieirerrenns ..|01/08/2021. [FENNER & SMITH INC. | ..o 130.000 | ..oveveneee 27,163 XXX | e 17,291 | oo 26,504 | ......... (9,213) | oo (( IV ) RN IS 17,291 | oo | e 9872 | e 9,872 | .o 148 XXX XXX
MERRILL LYNCH PIERCE
452327 10 9 |ILLUMINA ORD......cccosvermmrrmiirerrerirerereens .| 01/08/2021. | FENNER & SMITH INC. 60.000 22,776 XXX | 18,286 | oo 22,200 | ......... (3,914) | oo (3,914) [ v | e 18,286 | ..ovoucvvvcerenns | e 4,489 | ........... 4,489 | ..o XXX XXX
MERRILL LYNCH PIERCE
45337C 10 2 |INCYTE ORD...ccconirririrerirrrneirenieeiseenns .| 01/08/2021.| FENNER & SMITHINC. | . 85.000 | ..ovrernees 7,975 XXX | e 5,664 | .ooovriciis 7,393 | ... (K] - (1,730) 5,664 | ..cooerereirenes | e 2,311 | v 2,311 | XXX XXX
MERRILL LYNCH PIERCE
453836 10 8 |INDEPENDENT BANK ORD........cccocovvvrnee .| 01/08/2021. | FENNER & SMITH INC. 40.000 3,082 XXX | s 3,325 | oo 2,922 | e 404 | .o 404 3,325 | .o | s (PZ) ) - (243) | covorvernen 18 XXX XXX
MERRILL LYNCH PIERCE
45688C 10 7 |[INGEVITY ORD.....cccorvverrrrrinirierirererenns .| 01/08/2021.| FENNER & SMITHINC. | .ot 60.000 | ..cocoovvrne 4,521 XXX | s 5,194 4544 | .. 650 | .o 650 5194 | oo | e ((C£)] — (L) N — XXX XXX
MERRILL LYNCH PIERCE
457187 10 2 |INGREDION ORD.......ccovurrirermrinernininns .| 01/08/2021. [FENNER & SMITH INC. | i 90.000 | ..oovvreeee 7,237 XXX | 912 | 7,080 | ..oooeee 2,031 | 2,031 9,112 | e [ v (1,875) | ovvvvee (1,875) | ovvverernnns 58 XXX XXX
MERRILL LYNCH PIERCE
457669 30 7 |INSMED ORD......coovuiremrircrinrireiieeineens .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .ccooovrerne 1,345 XXX | s 1,103 | i 1,332 | v (V22 ) (228) 1,103 [ s [ e 242 | oo 242 | i XXX XXX
MERRILL LYNCH PIERCE
45772F 10 7 |INPHI ORD .| 01/08/2021.| FENNER & SMITHINC. | .. 25.000 | .ovvererner 4,204 XXX | s 798 | oo 4,012 | ........ (3,214) | v (3,214) WL T ST 3,406 | ..ooonee. 3,406 | .o XXX XXX
MERRILL LYNCH PIERCE
457730 10 9 |INSPIRE MEDICAL SYSTEMS ORD......... .| 01/08/2021.| FENNER & SMITHINC. | .o 25.000 | .oveorrernes 4,852 XXX | s 2,382 | oo 4702 | ... (2,321) | o (2,321) 2,382 | oo | e 2471 | v 2471 | s XXX XXX
MERRILL LYNCH PIERCE
45773H 20 1 |INOVIO PHARMACEUTICALS ORD.......... .| 01/08/2021. | FENNER & SMITH INC. 100.000 921 XXX | s 1,054 | oo 885 | .o 169 | oo 169 1,054 | oo [ QX)) — (X)) - XXX XXX
MERRILL LYNCH PIERCE
45778Q 10 7 |INSPERITY ORD.....ccovvvrerrirerrirniirerinnins .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..ovvvrennen 4,243 XXX | 5403 | .o 4,071 | .o 1,332 | i 1,332 5,403 | .o [ e (1,160) | ...vvce. [QLC10) ) XXX XXX
MERRILL LYNCH PIERCE
45780L 10 4 [INOGEN ORD.......ccoorurrrererireirrieniereieinens ..|01/08/2021. [FENNER & SMITH INC. | .o 30.000 | .ovreierns 1,384 XXX [ 5,883 | oo 1,340 | .oooev 4543 | 4,543 5,883 | .o | e (4,499) | ... (4,499) | oo XXX XXX
MERRILL LYNCH PIERCE
45780R 10 1 |INSTALLED BUILDING PRODUCTS ORD |.. | 01/08/2021. | FENNER & SMITH INC. 20.000 2,132 XXX | e 1,430 | oo 2,039 | .o (608) | ..vvvrereirrinns (608) 1,430 [ o [ e 701 | o 701 | XXX XXX
MERRILL LYNCH PIERCE
45784P 10 1 |[INSULET ORD.....cocovvrmerirerercerieirnerieninens .| 01/08/2021.| FENNER & SMITHINC. | .o 35.000 | coererneens 9,301 XXX | s 3,069 | oo 8,947 | ......... (R 74:) ] - (5,878) K11 RIS IO 6,232 | oo 6,232 | oo XXX XXX
INTEGRA LIFESCIENCES HOLDINGS MERRILL LYNCH PIERCE
457985 20 8 |ORD .| 01/08/2021. | FENNER & SMITH INC. 40.000 2,638 XXX (191) 2,406 XXX XXX
MERRILL LYNCH PIERCE
458140 10 0 |INTEL ORD....ccoviremrrreriericerreinnreneniens .| 01/08/2021. | FENNER & SMITHINC. | ........ 1,670.000 | ............ 86,241 XXX | s 74,833 | oo 83,199 | ......... (8,367) | vooovrrrerrirnens (LT RIS ISR 74,833 | oo | e 11,408 | ......... 11,408 | ..o XXX XXX
INTERACTIVE BROKERS GROUP CL A MERRILL LYNCH PIERCE
45841N 10 7 |ORD .| 01/08/2021. [FENNER & SMITH INC. | v 45.000 | .covrrennes 3,144 XXX [ 2415 | o 2,743 | ... (328) | vvrevrriririnine (328) 2,815 | i | e 729 | oo 729 | XXX XXX
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MERRILL LYNCH PIERCE
45845P 10 8 |INTERCEPT PHARMACEUTICALS ORD.. |.. | 01/08/2021. | FENNER & SMITH INC. 30.000 932 XXX | s 3,083 | .o T4 | e 2,322 | oo 2,322 3,083 | ..o | eereens (2,130) | .vevees (2,130) | cvovvereereinne XXX XXX
MERRILL LYNCH PIERCE
458665 30 4 |INTERFACE ORD.... . 101/08/2021. | FENNER & SMITH INC. 80.000 847 XXX 843 1,683 XXX XXX
MERRILL LYNCH PIERCE
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.. |.. | 01/08/2021. | FENNER & SMITH INC. 195.000 22,936 XXX | s 14,457 | ..o 22,482 | ... (8,024) | ..o (8,024) [ ..o | v 14,457 | oo | e 8,479 | .o 8479 | .o XXX XXX
MERRILL LYNCH PIERCE
45867G 10 1 |INTERDIGITAL ORD.......ccccoovirerrirrrerrnnnns .. |01/08/2021. [FENNER & SMITH INC. | ..o 50.000 | .oovevernns 3,339 XXX [ 3,646 | .o 3,034 | ...l 612 | o 612 3,646 | oo | e (306) [ ..cvvvenen (015} ) XXX XXX
INTERNATIONAL BUSINESS MACHINES MERRILL LYNCH PIERCE
459200 10 1 |ORD .| 01/08/2021. | FENNER & SMITH INC. 275.000 35,343 XXX | s 39,245 | oo 34,617 | ooooee 4,628 | ..o 4628 | ..o | s 39,245 | ..oovevcirins [ s (3,902) | ..cnevs (3,902) | oo XXX XXX
INTERNATIONAL FLAVORS & MERRILL LYNCH PIERCE
459506 10 1 |FRAGRANS ORD .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | ..ooorernecns 5,949 XXX | s 6,615 | oo 5,442 | ..o 173 | s 1,173 8,615 | .cveerereernees | eeerreens ((G[515) ) I— [(G615) N 39 XXX XXX
MERRILL LYNCH PIERCE
460146 10 3 |INTERNATIONAL PAPER ORD................. .| 01/08/2021. | FENNER & SMITHINC. | . 220.000 | ....ccooneee 11,324 XXX | s 9,579 | oo 10,938 | ......... (1,360) [ .voovvrrerrernens (1,360) 9,579 | v | e 1,745 | e 1,745 | XXX XXX
INTERPUBLIC GROUP OF COMPANIES MERRILL LYNCH PIERCE
460690 10 0 |ORD .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | coovvvereeee 2,677 XXX | s 2415 | o 2,587 | oo Q) I (173) 2415 | oo | s 262 | oo 262 [ .o XXX XXX
MERRILL LYNCH PIERCE
461202 10 3 [INTUIT ORD....oovvverircrieicirerieieernienis .| 01/08/2021. [FENNER & SMITHINC. | oo 120.000 | ..ooovennnn 44,933 XXX | 24534 | ..o 45582 | ... (21,048) [ oo (21,048) [ ..o [ s 24,534 | oo | e 20,399 | ......... 20,399 | .o 71 XXX XXX
MERRILL LYNCH PIERCE
46120E 60 2 |INTUITIVE SURGICAL ORD.......ccccoomvrvnee .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | .oovvrnees 40,936 XXX | s 25,611 | oo 40,905 | ...... (15,294) | .vovvererierins [ e [ i (15,294) [ ..vvvnvvvreineinn | eevrreirneiinns 25,611 | oo | e 15,325 | coooeeee 15,325 | .o XXX XXX
INVESCO MORTGAGE CAPITAL REIT MERRILL LYNCH PIERCE
46131B 10 0 |[ORD .| 01/08/2021. | FENNER & SMITHINC. | . 130.000 | oooreerninnes 449 XXX | s 1,951 | s 439 | e 1,512 [ s 1,512 1,951 [ s [ e (1,502) | ..cvvees (1,502) | coooeereireri XXX XXX
MERRILL LYNCH PIERCE
46185L 10 3 |INVITAE ORD....ccoovvvvrierririrerieniineeienns .| 01/08/2021. | FENNER & SMITH INC. 65.000 3,323 XXX | s 2,242 | oo 2,718 | oo (CYL) ) (476) 2,242 | o | e 1,081 | oo 1,081 | XXX XXX
MERRILL LYNCH PIERCE
462222 10 0 |IONIS PHARMACEUTICALS ORD............ .| 01/08/2021. | FENNER & SMITH INC. 55.000 3,357 XXX | s 2424 | s 3,110 | v [(G1:1) (686) 2424 | oo | s 933 | s 933 | e XXX XXX
MERRILL LYNCH PIERCE
46266C 10 5 |IQVIAHOLDINGS ORD......cccvevrvermrrrerinrins .| 01/08/2021. [FENNER & SMITHINC. | v 60.000 | .ccoovnnee 11,464 XXX | 7,369 | v 10,750 | .oceee. (3,381) | cvvvreerererrernaes (3,381) 7,369 | .o | s 4,005 | ... 4,095 | ..o XXX XXX
MERRILL LYNCH PIERCE
462726 10 0 [IROBOT ORD.....ccoovrrerrieierrieirieniereenns .. 1 01/08/2021. | FENNER & SMITH INC. 30.000 2,517 XXX [ 2,665 2,409 | .. 256 | .o 256 2,665 | oo | v (147) [ oo QT4 E— XXX XXX
MERRILL LYNCH PIERCE
46284V 10 1 |IRON MOUNTAIN ORD........cosvrvmrrrerirnes .| 01/08/2021. | FENNER & SMITHINC. | e 200.000 | ..cooovrernes 5,708 XXX | s 6,492 | oo 5896 | .oooverncn 596 | .o 596 6,492 | ..o | e (U4 —— (06T ) — 124 XXX XXX
MERRILL LYNCH PIERCE
466032 10 9 |JAND JSNACKFOODS ORD......c.coornuvnne .| 01/08/2021. | FENNER & SMITH INC. 15.000 2,316 XXX | e 2114 | s 2,331 | o (VA1) (216) 2,114 | e | s 202 | oo 202 | 9 XXX XXX
MERRILL LYNCH PIERCE
46625H 10 0 |JPMORGAN CHASE ORD.. .| 01/08/2021. | FENNER & SMITH INC. .1,000.000 | .......... 136,009 XXX ..(83,337) |. ...43,733 XXX XXX
MERRILL LYNCH PIERCE
469814 10 7 |JACOBS ENGINEERING GROUP ORD.... |..|01/08/2021. [FENNER & SMITHINC. | .. 80.000 | ..ovvvvreees 9,081 XXX | s 5,942 | oo 8,717 | covs (2,774) | o, (2,774) 5,942 | oo | e 3,138 | e 3,138 | oo XXX XXX
MERRILL LYNCH PIERCE
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD...... .1 01/08/2021. [FENNER & SMITHINC. | v 170.000 | ..ovovrenee 4,485 XXX | 3781 | s 4182 | ... (401) [ v (401) 3781 | | e 704 | o T04 | .o XXX XXX
MERRILL LYNCH PIERCE
477839 10 4 |JOHN BEAN TECHNOLOGIES ORD......... .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | coverernnes 3,739 XXX | s 3,260 | oo 3,416 | oo TRE) ) (156) 3,260 | .ovorieerienins | e 479 | oo A79 [ XXX XXX
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MERRILL LYNCH PIERCE
478160 10 4 |JOHNSON & JOHNSON ORD..........cccovnnee .| 01/08/2021. | FENNER & SMITHINC. | ........ 1,150.000 | .......... 184,033 XXX | 161,161 | v 180,987 | ....... (19,826) | ...vvvvcevncrverns [ e [ e (19,826) | ..oveveerrvrreens | e 161,161 | oo | e 22,872 | ......... 22,872 | .o XXX XXX
MERRILL LYNCH PIERCE
479167 10 8 |JOHNSON OUTDOORS CL A ORD... .| 01/08/2021. | FENNER & SMITH INC. ..10.000 1,173 XXX 1,126 (209) 917 ..256 ...256 XXX XXX
MERRILL LYNCH PIERCE
48203R 10 4 |JUNIPER NETWORKS ORD.........ccccruvrne .| 01/08/2021. [FENNER & SMITHINC. | oo 170.000 | ..ovevvrrnen 4,045 XXX | 4,695 | .o 3,827 | v 869 | .o 869 4,695 | .o | e (651) [ verrenen (LX) —— XXX XXX
MERRILL LYNCH PIERCE
482480 10 0 |KLAORD .. |01/08/2021. [FENNER & SMITH INC. | .o 40.000 | .cooovrnen 11,327 XXX | e 10,438 | oo 10,356 | oo 82 [ 82 [ e | e 10,438 | oo | e 888 | .o 888 | . XXX XXX
MERRILL LYNCH PIERCE
48282T 10 4 |KADANT ORD...ccovvveriirerrerinerierienineens .| 01/08/2021. | FENNER & SMITH INC. 20.000 2,964 XXX | e 1,921 | oo 2,820 | oo (899) | vvvrereirerinns (899) 1,921 | | s 1,043 | e 1,043 | oo 5 XXX XXX
MERRILL LYNCH PIERCE
485170 30 2 |KANSAS CITY SOUTHERN ORD.............. .| 01/08/2021.| FENNER & SMITHINC. | .t 60.000 | .coocvvenne 12,999 XXX | s 7,021 | oo 12,248 | ......... (5,227) | coovvrrerrrerireens (5,227) 7,021 | oo | e 5979 | v 5,979 | .o 26 XXX XXX
MERRILL LYNCH PIERCE
48576A 10 0 |KARUNA THERAPEUTICS ORD............... .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,678 XXX | s 2432 | s 2,540 | oo L) (108) 2432 | e | s 246 | oo 246 | ..o XXX XXX
MERRILL LYNCH PIERCE
487836 10 8 |KELLOGG ORD.......cccovvurivrmriirierierirnns .| 01/08/2021. | FENNER & SMITHINC. | . 180.000 | ..oovveveee 10,834 XXX | s 12,440 | oo 11,201 | e 1,238 | v 1,238 [ v | e 12,440 | oo | e (1,605) | .......... (R L0) T XXX XXX
MERRILL LYNCH PIERCE
488401 10 0 |KEMPER ORD.......cccovieiirmiininriernninninns .| 01/08/2021. [FENNER & SMITHINC. | v 85.000 | ..oooovrrnee 6,762 XXX [ 6,687 | .covvirine 6,531 | v 156 | .o 156 6,687 | .o | e T5 | o 75 | XXX XXX
MERRILL LYNCH PIERCE
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD........... .| 01/08/2021.| FENNER & SMITHINC. | .ot 90.000 | ..ocvernee. 13,211 XXX | s 5526 | cooovvrireenns 11,888 | ......... [ S7A | — (6,362) 5,526 | ..cveerereirnnes | e 7,685 | oo 7,685 | .o XXX XXX
MERRILL LYNCH PIERCE
493732 10 1 |KFORCE ORD.....c.cocvvmririrrnrineirerierinnens .| 01/08/2021.| FENNER & SMITHINC. | .t 30.000 | coererneens 1,324 XXX | s 1,088 | oo 1,263 | .covvres (175) | cevvverereirerins (175) 1,088 [ oo [ eerireinnas 236 | oo 236 [ .o XXX XXX
MERRILL LYNCH PIERCE
49427F 10 8 |KILROY REALTY REIT ORD.........cocconne .| 01/08/2021. | FENNER & SMITH INC. 110.000 6,092 XXX | s TI97 | o 6,314 | .ocoveeee 1,483 | 1,483 Y 4T A TS IO (1,705) | .vvvees (1,705) | oo 55 XXX XXX
MERRILL LYNCH PIERCE
494368 10 3 |KIMBERLY CLARK ORD.......cccormrvrmevirnens .| 01/08/2021. | FENNER & SMITHINC. | . 150.000 | vooocveneee 19,762 XXX | s 9,879 | oo 20,225 | ...... (10,346) | ...vovvvrncrierre [ e [ e (10,346) 9,879 | oveeveerienes | e 9,883 | oo 9,883 | ..ovvernes 161 XXX XXX
MERRILL LYNCH PIERCE
49456B 10 1 |KINDER MORGAN CLP ORD........cccorvvnnee .1 01/08/2021. [FENNER & SMITHINC. | oo 625.000 | ..covvrneee 9,051 XXX | 8,988 | ..o 8,544 | ............. 444 | 444 8,988 | .o | e 64 | o 64 | XXX XXX
MERRILL LYNCH PIERCE
500255 10 4 |KOHL'S ORD.....cecoveiumrrrieiererieieiseriiennns ..|01/08/2021. [FENNER & SMITH INC. | ..o 120.000 | .oovrivrnns 4,992 XXX [ 8,609 | ..o 4,883 | ......... 3726 | .o 3,726 8,609 | .oovieiiens | e (3.617) | ovvvnee (X3 XXX XXX
MERRILL LYNCH PIERCE
500688 10 6 |KOSMOS ENERGY ORD......ccocuereriernnens .| 01/08/2021. | FENNER & SMITH INC. 290.000 813 XXX | e Y.y 682 | .......... 1,795 | s 1,795 P20 IS IO (1,664) | .......... (1,664) | ..oovereirerinne XXX XXX
KRATOS DEFENSE AND SECURITY MERRILL LYNCH PIERCE
50077B 20 7 |SOLS ORD .| 01/08/2021.| FENNER & SMITHINC. | .o 55.000 | c.ovrerneens 1,461 XXX | s 1,140 | v 1,509 | oo (G161 (369) 1,140 | e [ e 321 | s 321 | XXX XXX
MERRILL LYNCH PIERCE
501044 10 1 |KROGER ORD. .| 01/08/2021. | FENNER & SMITH INC. XXX (764) 5,271 XXX XXX
MERRILL LYNCH PIERCE
501797 10 4 |L BRANDS ORD.......ccccoomirmmmrimririrririniinns .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | coovvvrrnees 5,142 XXX | s 3,138 | oo 4,091 | .o (953) | verrereereriens (953) 3,138 | s | e 2,003 | .o 2,003 | .o XXX XXX
MERRILL LYNCH PIERCE
50187T 10 6 |LGIHOMES ORD........ccocovvurmrirriirrnriernnns .. 1 01/08/2021. | FENNER & SMITH INC. 30.000 2,920 XXX [ 2,041 | 3,176 | ......... (1,135) | oo (1,135) 2,041 | oo e 879 | v 879 | XXX XXX
MERRILL LYNCH PIERCE
501889 20 8 |LKQORD .| 01/08/2021.| FENNER & SMITHINC. | i 165.000 | ..oovvvnnens 6,333 XXX | s 5,256 | coovriiiins 5815 | ciorrennns TG (559) 5,256 | .cveerireriiinns | e 1,077 | e 1,077 | XXX XXX
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MERRILL LYNCH PIERCE
502431 10 9 |L3HARRIS TECHNOLOGIES ORD............ .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | .ovvvrnees 12,648 XXX | s 11,246 | oo, 13,231 | oo (1,985) [ cooovrrrirrirnens (1,985) [ .ooerneeeerienes | veverveereni 11,246 | oo | e 1,402 | oo 1,402 | .o XXX XXX
LABORATORY CORPRTN OF AMER MERRILL LYNCH PIERCE
50540R 40 9 |HLDGS ORD .| 01/08/2021. | FENNER & SMITH INC. 12,812 XXX 12,213 (4,008) 8,205 4,607 XXX XXX
MERRILL LYNCH PIERCE
512807 10 8 |LAMRESEARCH ORD........cocovvvrvemrirerns .| 01/08/2021. [FENNER & SMITHINC. | v 55.000 | .ccvvennee 27,589 XXX | 7,688 | .o 25,975 | ... (18,288) | .vvvvevvrrvrirens | ervverersseiinins [ vernnians (18,286) 7,688 | .o | v 19,900 | ......... 19,900 | .covviennes 72 XXX XXX
MERRILL LYNCH PIERCE
513272 10 4 |LAMB WESTON HOLDINGS ORD............. .| 01/08/2021. [FENNER & SMITHINC. | v 70.000 | ..ooovvrnee 5,377 XXX [ 5126 | oo 5512 | v (1L N (386) LS < RO IO 251 | oo 251 | XXX XXX
MERRILL LYNCH PIERCE
515098 10 1 |LANDSTAR SYSTEM ORD.......cocoormirrnrrenne .| 01/08/2021.| FENNER & SMITHINC. | .o 50.000 | cooerernecns 7,220 XXX | e 5,445 | oo 6,733 | ...cco.. (1,289) [ oo (1,289) 5,445 | oo | e 1775 | e 1,775 | oo 100 XXX XXX
MERRILL LYNCH PIERCE
516544 10 3 |LANTHEUS HOLDINGS ORD...........cc....... .| 01/08/2021.| FENNER & SMITHINC. | . 74.000 | coovrerneens 1,096 XXX | s 1,631 | e 998 | .o (KK I 633 1,631 [ e [ (K1) I (K1) - XXX XXX
MERRILL LYNCH PIERCE
517834 10 7 |LAS VEGAS SANDS ORD.........cccovvurmnnne .| 01/08/2021. | FENNER & SMITHINC. | . 195.000 | voooeveneee 11,293 XXX | s 10,986 | .ovoveernnene 11,622 | oo [(K5) N ((CR15) N IS 10,986 | oo | e 306 | .o 306 | XXX XXX
MERRILL LYNCH PIERCE
518415 10 4 |LATTICE SEMICONDUCTOR ORD........... .| 01/08/2021. | FENNER & SMITH INC. 55.000 2,449 XXX 706 2,520 | ......... (1,814) [ oo, (1,814) {0 OO O 1,743 | e 1,743 | XXX XXX
MERRILL LYNCH PIERCE
521865 20 4 |LEARORD .101/08/2021.|FENNER & SMITHINC. | .o 45.000 | .covvieinnee 7,465 XXX [ 6,078 | .ooerviienee 7,156 | ......... (1,078) | oo (1,078) 6,078 | .o | e 1,386 | v 1,386 | .o XXX XXX
MERRILL LYNCH PIERCE
524660 10 7 |LEGGETT & PLATT ORD......cccormrrrrrirnens .| 01/08/2021. | FENNER & SMITH INC. 55.000 2,427 XXX | s 2,059 | oo 2437 | o [RT£) ) I (378) 2,059 | oo | e 368 | .o 368 | .o 22 XXX XXX
MERRILL LYNCH PIERCE
525327 10 2 |LEIDOS HOLDINGS ORD.........ccoccomrremrrnnne .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | covrerneens 7,326 XXX | s 4,623 | oo, 7,358 | ......... (VAL | (2,736) 4,623 | oo | e 2,703 | oo 2,703 | oo XXX XXX
MERRILL LYNCH PIERCE
526057 30 2 |LENNARCL B ORD......cccooomrimrrrerririiinnne .| 01/08/2021.| FENNER & SMITHINC. | .o 25.000 | .covrvrerne 1,479 XXX | s 1,271 | e 1,530 | v [P210) N (260) 1,271 [ e | e 208 | .o 208 | XXX XXX
MERRILL LYNCH PIERCE
526107 10 7 |LENNOXINTERNATIONAL ORD.............. .| 01/08/2021.| FENNER & SMITHINC. | .o 15.000 | ovovrernes 4,109 XXX | s 3,072 | oo 4,110 | .. (1,037) [ oo (1,037) 3,072 | oo | e 1,036 | cooovrenne 1,036 | .o 12 XXX XXX
MERRILL LYNCH PIERCE
530307 30 5 |LIBERTY BROADBAND SRS C ORD........ .| 01/08/2021. [FENNER & SMITHINC. | v 75.000 | .coovvenene 11,508 XXX [ 6,180 | .covrrvirernee 11,878 | ......... (5,698) | cvvovvererrirerins (5,698) 6,180 | .ovrvrerreriee | e 5328 | ..ccooou. 5,328 | .o XXX XXX
LIBRTY MEDIA LRTY SIRIUSXM SRS C MERRILL LYNCH PIERCE
531229 60 7 |ORD .101/08/2021.|FENNER & SMITHINC. | . 100.000 | ..ovovrenee 4,192 XXX | e 4,086 | ...coceienn 4,351 | e (265) [ .oovvrvrrieirenine (265) 4,086 | ..o | e 106 | oo 106 | .o XXX XXX
LIBERTY MEDIA FORMULA ONE SRS C MERRILL LYNCH PIERCE
531229 85 4 |ORD .101/08/2021. [FENNER & SMITHINC. | o 90.000 | cvovererneens 3,733 XXX | s 3,005 | oo 3,834 | .o (829) | .vvvrereirerinns (829) 3,005 | oo | s 728 | oo 728 | oo XXX XXX
LIBERTY MEDIA FORMULA ONE SRS A MERRILL LYNCH PIERCE
531229 87 0 |ORD .101/08/2021. [FENNER & SMITHINC. | v 40.000 | .ccovvrrrne 1,505 XXX | s 1434 | 1,520 | oo (1) S (85) 1434 | s [ 70 | oo 70 | oo XXX XXX
LIBERTY TRIPADVISOR HOLDIG SRS A MERRILL LYNCH PIERCE
531465 10 2 |ORD .| 01/08/2021. | FENNER & SMITH INC. 100.000 567 XXX 1,292 1,726 XXX XXX
MERRILL LYNCH PIERCE
53220K 50 4 |LIGAND PHARMACEUTICALS ORD......... .| 01/08/2021. | FENNER & SMITH INC. 20.000 2,126 XXX | s 4,280 | oo, 1,989 | oo 2,291 | oo 2,291 4,280 | oo [ s (2,154) | cvorees (2,154) | oo XXX XXX
MERRILL LYNCH PIERCE
532457 10 8 |ELILILLY ORD.....covvvirrireriirieirenirinnnns ..101/08/2021. | FENNER & SMITH INC. 315.000 52,416 XXX | 35,705 | cooiovieiin 53,185 | ... (N £°) | [N TR DR (17479) [ v | s 35,705 | v | e 16,710 | ......... 16,710 | .ovevvriiiene XXX XXX
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MERRILL LYNCH PIERCE
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD..... .| 01/08/2021. | FENNER & SMITH INC. 30.000 3,645 XXX | s 2577 | o 3,488 | ..o (AR ) 911) Y IS ISR 1,068 | .oooovrrnne 1,068 | .oooovrrrne 15 XXX XXX
MERRILL LYNCH PIERCE
534187 10 9 |LINCOLN NATIONAL ORD .| 01/08/2021. | FENNER & SMITH INC. ....130.000 XXX 6,540 2,305 2,305 8,845 XXX XXX
LIONS GATE ENTERTAINMENT CL B MERRILL LYNCH PIERCE
535919 50 0 |ORD .| 01/08/2021. [FENNER & SMITHINC. | oo 120.000 | .ovovvrrnee 1,282 XXX | e 2,603 | .o 1,246 | .......... 1,357 | v 1,357 2,603 | .o [ e (1,321) | oo (7 ) | I XXX XXX
MERRILL LYNCH PIERCE
536797 10 3 |LITHIAMOTORS CL A ORD......cccccrirunrnnee .| 01/08/2021. [FENNER & SMITHINC. | oo 10.000 | .ooovrerienes 3,178 XXX | 1,750 | v 2,927 | .o (1A77) | s (1,177) 1,750 | oo | s 1428 | e 1428 | .o XXX XXX
MERRILL LYNCH PIERCE
537008 10 4 |LITTELFUSE ORD.......cccoooumirrmrrinrirneirnns .| 01/08/2021.| FENNER & SMITHINC. | .. 25.000 | .covovrerne 6,740 XXX | s 4,340 | oo, 6,367 | ... (2,027) | coovvvrerierireens (2,027) 4,340 | oo | e 2,400 | oo 2,400 | .o XXX XXX
MERRILL LYNCH PIERCE
53815P 10 8 |LIVERAMP HOLDINGS ORD.........c..ccosvvunne .| 01/08/2021.| FENNER & SMITHINC. | .o 45.000 | .cooovrernes 3,694 XXX | e 2,016 | oo 32% | ... (V1) ] E—— (1,278) 2,016 | oo | e 1,678 | oo 1,678 | .o XXX XXX
MERRILL LYNCH PIERCE
539830 10 9 |LOCKHEED MARTIN ORD......cccocovrvmeren .| 01/08/2021. | FENNER & SMITH INC. 85.000 28,567 XXX | s 31,252 | v 30,173 | oo 1,079 | v 1,079 [ | e 31,252 | oo [ s (2,685) | .......... (2,685) | ..oovereeriinne XXX XXX
MERRILL LYNCH PIERCE
540424 10 8 |LOEWS ORD.....coeoumrrirerimriieicniiriinniis .| 01/08/2021. | FENNER & SMITHINC. | . 280.000 | .....co..... 13,040 XXX | s 10,473 | oo 12,606 | ......... (V7 | (2,132) [ oo | e 10,473 | oo | e 2,567 | oo 2,567 | .o, XXX XXX
MERRILL LYNCH PIERCE
546347 10 5 |LOUISIANA PACIFIC ORD.......ccovvererrrrrnee .| 01/08/2021. [FENNER & SMITH INC. | i 90.000 | ..ooovvrenee 3,458 XXX | e 2,133 | o 3,345 | ......... (1,212) | oo (1,212) 2,133 | e | e 1,325 | e 1,325 | o XXX XXX
MERRILL LYNCH PIERCE
548661 10 7 |LOWE'S COMPANIES ORD........ccccomrrvnnee .| 01/08/2021. | FENNER & SMITHINC. | e 260.000 | ............ 42,910 XXX | s 27,638 | oo 41,733 | ....... (14,095) | ..voveererierins [ e [ i (14,095) [ ..ocooncevrrineins | eevrreireiinns 27,638 | ..ovveeriveenns | e 15,272 | oo 15,272 | oo XXX XXX
MERRILL LYNCH PIERCE
550021 10 9 |LULULEMON ATHLETICA ORD................ C|01/08/2021. [FENNER & SMITHINC. | . 35.000 | .oovernees 12,791 XXX | s 4924 | oo 12,181 | oo (U714 ] E— (7,257) 4,924 | s | e 7,866 | ..ooone. 7,866 | .o XXX XXX
MERRILL LYNCH PIERCE
55024U 10 9 |LUMENTUM HOLDINGS ORD.........ccon..... .| 01/08/2021. | FENNER & SMITH INC. 30.000 3,196 XXX | s 1,668 | ..o 2,844 | ... (L) ] - (1,176) 1,668 | ..o | s 1,528 | oo 1,528 | .o XXX XXX
MERRILL LYNCH PIERCE
55087P 10 4 |LYFT CLAORD...cccoovrmmrrmerirerirneereninninne .| 01/08/2021. | FENNER & SMITH INC. 45.000 2,137 XXX | s 1,290 | .o 2,211 | v (921) | vverrereererinns (921) 1,290 [ oo [ e 84T | oo 847 | .o XXX XXX
MERRILL LYNCH PIERCE
55261F 10 4 |M&T BANK ORD.....cocvvvveriierinirirenieis .| 03/24/2021. [FENNER & SMITHINC. | v 110.000 | ..cvvenne 16,137 XXX | s 18,241 | oo 14,003 | .......... 4,238 | .o 4,238 | o | e 18,241 | oo [ e (2,104) | .......... (2,104) | ..vvevirnnn 55 XXX XXX
MERRILL LYNCH PIERCE
55262C 10 0 [MBIAORD.....cocovirirmririeririeiisisrierieninein ..101/08/2021. | FENNER & SMITH INC. 40.000 294 XXX [ 376 | oo 263 | e 13 [ 113 376 | e (4] [— (74 I XXX XXX
MERRILL LYNCH PIERCE
55272X 10 2 |MFAFINANCIAL REIT ORD....c.ccocorvvrnnecn .| 01/08/2021.| FENNER & SMITHINC. | . 550.000 | ..oocrvvnee 2,086 XXX | s 3,955 | oo 2,140 | .o 1,815 | e 1,815 3,955 | i | eeeiens (1,869) | ..covev. (R 5L) ] 41 XXX XXX
MERRILL LYNCH PIERCE
552953 10 1 |MGM RESORTS INTERNATIONAL ORD.. |..| 01/08/2021. | FENNER & SMITHINC. | . 260.000 | ..cooocvvrne 8,151 XXX | s 7,696 | oo 8,193 | .o [GET) N (496) 51 LI IS IR 455 | o 455 | s XXX XXX
MERRILL LYNCH PIERCE
55306N 10 4 |MKS INSTRUMENTS ORD .| 01/08/2021. | FENNER & SMITH INC. 20.000 3,299 XXX (1,542) 1,467 XXX XXX
MERRILL LYNCH PIERCE
55345K 10 3 |MRC GLOBAL ORD........cocvurerierrrinrrnnns .| 01/08/2021. | FENNER & SMITH INC. 110.000 802 XXX | s 1,966 | ..o 729 | . 1,236 | .ovrerrrerieens 1,236 1,966 [ ..ooveecreeriens [ v (1,164) | ..ceove (1,164) | oo XXX XXX
MERRILL LYNCH PIERCE
553530 10 6 |MSC INDUSTRIAL CLAORD.......ccovuvverne .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..oovvrernee 4,203 XXX | 3,987 | o 4220 | ............ (VR C) | N (233) 3,987 | oo [ e 216 | oo 216 | oo XXX XXX
MERRILL LYNCH PIERCE
55354G 10 0 |MSCIORD .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .coovvrenne 18,106 XXX | s 6,274 | oo, 17,861 | ....... (11,587) | ovveveereriinnins | e [ v (11,587) 8,274 | oo | e 11,832 | oo 11,832 | oo XXX XXX
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MERRILL LYNCH PIERCE
553573 10 6 |MSGNETWORKS CLAORD........ccccoonun. .| 01/08/2021. | FENNER & SMITH INC. 70.000 956 XXX | s 1791 | i 1,032 | oo V1 759 1791 | e e (EK15) ) I (K1) N - XXX XXX
MERRILL LYNCH PIERCE
554382 10 1 |MACERICH REIT ORD... .| 01/08/2021. | FENNER & SMITH INC. ....165.000 XXX 7,100 8,860 XXX XXX
MERRILL LYNCH PIERCE
55616P 10 4 |MACYS ORD......ccormrrirririererinissernniiennns ..101/08/2021. | FENNER & SMITH INC. 210.000 2,577 XXX | 6,882 | .o 2,363 | .o 4,519 | e 4,519 6,882 | ..o [ v (4,305) | .......... [CRI0L) I XXX XXX
MERRILL LYNCH PIERCE
558868 10 5 | MADRIGAL PHARMACEUTI ORD............. .| 01/08/2021. [FENNER & SMITHINC. | oo 15.000 | .oovvvcrnnee 1,734 XXX | 1,566 | oo 1,668 | ... (1072 (102) 1,566 | oo | e 168 | oo 168 | .o XXX XXX
MERRILL LYNCH PIERCE
559550 10 0 [MAGNITE ORD......coormiurrrrirerinriineinenns .| 01/08/2021.| FENNER & SMITHINC. | .ot 60.000 | .covvrvrnc 1,504 XXX | s L5172 I 1,843 | ...c..e. (1,271) | oo (1,271) LY 72 IO 933 | s 933 | e XXX XXX
MERRILL LYNCH PIERCE
565849 10 6 |MARATHON OIL ORD......cocsvvrrrerrirrrinn .| 01/08/2021. | FENNER & SMITHINC. | e 570.000 | ..ooovrvrner 4,299 XXX | 12,067 | overveicinnns 3,802 | ..o 8,265 | ...ovrieircii 8,265 | ..o | e 12,087 | ooeoereererneens | ceveens (7,768) | ......... (UAGE:) ] —— XXX XXX
MERRILL LYNCH PIERCE
56585A 10 2 |MARATHON PETROLEUM ORD............... .| 01/08/2021. | FENNER & SMITHINC. | . 140.000 | coovvvrreees 6,044 XXX | s 8,261 | oo 5790 | .ovvvenee 2471 | oo 2,471 8,261 | .oveuervrerrenns | ceriens (2,217) | covverees (2,217) | oo XXX XXX
MERRILL LYNCH PIERCE
570535 10 4 |MARKEL ORD......cccoomvvumrrmrirmrrnerirecnienes .| 01/08/2021.| FENNER & SMITHINC. | .o 10.000 | .ooovvrerene 10,515 XXX | s 11,591 | oo 10,333 | v 1,258 | oo, 1,258 [ e | e 11,591 | oo | e (1,076) | .......... (1,076) | cvooverrirrrinne XXX XXX
MERRILL LYNCH PIERCE
570600 10 8 | MARKETAXESS HOLDINGS ORD............ ..101/08/2021. | FENNER & SMITH INC. 15.000 8,281 XXX | e 2,802 | .o 8,558 | ........ (5,756) | vvvovvvverrrrernnes (5,756) 2,802 | .o | e 5,479 | .o 5479 | .o XXX XXX
MERRILL LYNCH PIERCE
571748 10 2 |MARSH & MCLENNAN ORD........c.cc.couuuune. .| 01/08/2021. | FENNER & SMITH INC. 195.000 22,127 XXX | e 8,982 | .o 22,815 | ....... (13,833) | vvveererierins [ e [ i (13,833) 8,982 | ..o | s 13,145 | ......... 13,145 | i XXX XXX
MERRILL LYNCH PIERCE
571903 20 2 |MARRIOTT INTERNATIONAL CLAORD. |..|01/08/2021.|FENNER & SMITHINC. | .. 25.000 | .covovrernes 3,242 XXX | s 2,912 | s 3,298 | .o [(G1:1) N (386) 2,912 | e | s 330 | v 330 [ XXX XXX
MERRILL LYNCH PIERCE
573284 10 6 |MARTIN MARIETTA MATERIALS OROD..... .. | 01/08/2021. | FENNER & SMITH INC. 20.000 6,208 XXX | s 3,520 | oo 5679 | ... (2,159) [ oo (2,159) 3,520 | v | e 2,688 | .o 2,688 | .o XXX XXX
MERRILL LYNCH PIERCE
574599 10 6 |MASCO ORD......ccoevvrmivrmriirierierrinerienes .| 01/08/2021. | FENNER & SMITHINC. | . 140.000 | coovvvrreees 7,581 XXX | s 4675 | v 7,690 | ......... (VAL (3,016) 4875 | oo | e 2,907 | oo 2,907 | .o 20 XXX XXX
MERRILL LYNCH PIERCE
574795 10 0 |MASIMO ORD.....cccovermriirirreirerireeerenines ..|01/08/2021. [FENNER & SMITHINC. | v 15.000 | .oovverenes 4,256 XXX | 1731 | s 4,026 | ......... (2,294) | cooovevrriers (2,294) 1731 | e | e 2,525 | ..o 2,525 | .o XXX XXX
MERRILL LYNCH PIERCE
57636Q 10 4 |MASTERCARD CL AORD......ccocvvvriuren .| 01/08/2021. [FENNER & SMITHINC. | oo 320.000 | .......... 113,227 XXX 62,944 | ............. 114,221 | ... (51,277) [ coveveriercinns (51,277) [ v | e 62,944 | ..o | e 50,283 | ......... 50,283 | ..o 141 XXX XXX
MERRILL LYNCH PIERCE
576485 20 5 |MATADOR RESOURCES ORD................. .| 01/08/2021. | FENNER & SMITHINC. | i 120.000 | coeovvernnens 1,861 XXX | s 3,860 | oo 1,447 | e 2413 | oo 2,413 3,860 | ..o | e (1,999) | .cvvvees (1,999) | coooevvreiriris XXX XXX
MERRILL LYNCH PIERCE
57667L 10 7 |MATCH GROUP ORD.......ccccommurmerirnrirnens .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | cooovvveneee 16,696 XXX | s 6,654 | ..ooovrernens 16,631 | ...oove. (9,977) | oo (9,977) 6,654 | ..cooereerininns | e 10,042 | ...oee. 10,042 | .o XXX XXX
MERRILL LYNCH PIERCE
577081 10 2 |MATTEL ORD.. .| 01/08/2021. | FENNER & SMITH INC. ....165.000 XXX (395) 2,485 XXX XXX
MERRILL LYNCH PIERCE
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD.. |.. | 01/08/2021. [FENNER & SMITHINC. | ... 140.000 | ..ooovveneee 13,216 XXX | s 1% I 12411 | o (5,300) [ vooovrrrerrirnens (5,300) T | s | e 6,105 | ..ot 6,105 | .coovvvierirens XXX XXX
MERRILL LYNCH PIERCE
579780 20 6 |MCCORMICK ORD......ccocomrirermrivernininns .| 01/08/2021. [FENNER & SMITHINC. | e 60.000 | ..ooovrennee 5712 XXX | 4,029 | o 5736 | ... (1,707) | oo (1,707) 4,029 | .o | e 1,683 | oo 1,683 | .o 20 XXX XXX
MERRILL LYNCH PIERCE
580135 10 1 |MCDONALD'S ORD.......ccoovvmrermrrirrirrrinns .| 01/08/2021.| FENNER & SMITHINC. | e 205.000 | ............ 44,251 XXX ] s 42,011 | s 43,989 | ......... (QCIC:) ] — (1,978) | e | e 42,011 [ | e 2,240 | oo 2,240 | oo XXX XXX
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MERRILL LYNCH PIERCE
58155Q 10 3 |MCKESSON ORD.......ccoouvmrireririerieinninn .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | vooooveneee 18,354 XXX | s 13,551 | oo 17,392 | ......... (3,841) | oo (3,841) [ ooverreererienes | verereereni 13,551 | ovveevererrenns | e 4,803 | .o 4,803 | ..o 42 XXX XXX
MERRILL LYNCH PIERCE
58470H 10 1 |MEDIFAST ORD.. .| 01/08/2021. | FENNER & SMITH INC. 15.000 3,124 XXX 2,945 (173) 2,772 XXX XXX
MERRILL LYNCH PIERCE
58502B 10 6 |MEDNAX ORD.....cccoeemrririrreirernnieerenies ..101/08/2021. | FENNER & SMITH INC. 110.000 2,559 XXX [ 5,023 2,699 | ... 2,323 | 2,323 X0 T I (2,464) | .......... (2,4684) | ..o XXX XXX
MERRILL LYNCH PIERCE
58506Q 10 9 |MEDPACE HOLDINGS ORD.......cccocvurnnee ..101/08/2021. | FENNER & SMITH INC. 20.000 2,835 XXX | 2,112 | e 2,784 | ............ (22 (672) 2,112 [ | s 723 | s 723 | XXX XXX
MERRILL LYNCH PIERCE
58933Y 10 5 |MERCK& COORD.....ccoeevurrvmrrrerrrerireens .| 01/08/2021.| FENNER & SMITHINC. | ........ 1,130.000 | ......cc...d 93,813 XXX 82,503 | ...... 92,434 | ......... (9,931) [ oo (9,931) [ ooeevneereirenes | e 82,503 | ..ovveneirierins | e 11,311 | e 11,311 [ e 553 XXX XXX
MERRILL LYNCH PIERCE
589433 10 1 |MEREDITH ORD....ccosevrmiriirrerinrinnerenns .| 01/08/2021. | FENNER & SMITH INC. 40.000 793 XXX | e 2,071 | oo VL3I — 1,303 | oo 1,303 2,071 | oo | e (1,278) | oo (1,278) | oo XXX XXX
MERRILL LYNCH PIERCE
589889 10 4 |MERIT MEDICAL SYSTEMS ORD............ .| 01/08/2021. | FENNER & SMITH INC. 60.000 3,427 XXX | s 3,676 | oo 3,331 | s 345 | s 345 3676 | .o | s (PZ1) ) - [PZ2S) N XXX XXX
MERRILL LYNCH PIERCE
59100U 10 8 |METAFINANCIAL GROUP ORD............... .| 03/24/2021.| FENNER & SMITHINC. | .o 25.000 | .ccooovrrrne 1141 XXX | s () B O 914 | s (VAT IR (213) 701 [ oo [ s 440 | oo 440 | .. 1 XXX XXX
MERRILL LYNCH PIERCE
59156R 10 8 [METLIFE ORD.....ccceecvriirrirrirernicerenines .| 01/08/2021. [FENNER & SMITHINC. | oo 145.000 | ..cocovneee 7,163 XXX | 5,006 | ..ocovirvirennee 6,808 | ......... (1,802) | oo (1,802) 5,006 | ..ovvevrerririen | e 2157 | 2,157 | o XXX XXX
MERRILL LYNCH PIERCE
592688 10 5 |METTLER TOLEDO ORD.......cocoormirummrennee .| 01/08/2021.| FENNER & SMITHINC. | .t 15.000 | cooovvreneee 18,554 XXX | e 8,511 | oo 17,005 | ......... (8,584) | .oouvvrnirrrirnens (8,584) 8,511 | oo | v 10,043 | ... 10,043 | .o XXX XXX
MERRILL LYNCH PIERCE
59408Q 10 6 |MICHAELS COMPANIES ORD.................. .| 01/08/2021. | FENNER & SMITHINC. | . 130.000 | cooovvvrnnens 1,801 XXX | s 2,023 | s 1,691 | oo 332 | 332 2,023 | oo | e (V22)) I (222) | covvoevierirens XXX XXX
MERRILL LYNCH PIERCE
594918 10 4 |MICROSOFT ORD.....coocremerurmrerrerireinernnns .| 01/08/2021. | FENNER & SMITHINC. | ........ 3,000.000 | .......... 658,823 XXX | 294,434 | ............. 667,260 | ..... (372,826) | ....oovereererins [ e [ v (T2 71:) N RN IS 294,434 | ..o | 364,389 | ....... 364,389 | ..o XXX XXX
MERRILL LYNCH PIERCE
595017 10 4 |MICROCHIP TECHNOLOGY ORD............ .| 01/08/2021.| FENNER & SMITHINC. | .o 90.000 | ..ovvvrnee 13,265 XXX | s 5,981 | oo 12,430 | ......... (6,449) | ..oovvvririrnns (6,449) 5,981 | oveerererienes | e 7,285 | ..o 7,285 | oo XXX XXX
MERRILL LYNCH PIERCE
595112 10 3 |MICRON TECHNOLOGY ORD..........c....... .| 01/08/2021. [FENNER & SMITHINC. | oo 220.000 | .ovverene 17,030 XXX | 9,156 | v 16,540 | ......... (7,383) | oo (7,383) 9,156 | e [ e 7874 | . T874 | .o XXX XXX
MID AMERICA APT COMMUNITI REIT MERRILL LYNCH PIERCE
59522 10 3 |ORD .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..cooovnnee 6,263 XXX | e 4924 | .o 6,335 | ........ (1411) | s (1,411) 4924 | i | e 1,339 | o 1,339 | XXX XXX
MERRILL LYNCH PIERCE
596278 10 1 |MIDDLEBY ORD.....ccscovmmremerrerierircereenns .| 01/08/2021. | FENNER & SMITH INC. 20.000 2,743 XXX | e 2,352 | s 2,578 | oo (226) | cvorrereireri (226) 2172 IR IR 391 | o 391 | XXX XXX
MERRILL LYNCH PIERCE
60468T 10 5 |MIRATI THERAPEUTICS ORD.........cccoonc.. .| 01/08/2021. | FENNER & SMITH INC. 15.000 3,262 XXX | s 1,861 | v 3,295 | ......... (KK ) | (1,433) 1,861 [ | s 1,401 | e 1,401 | XXX XXX
MERRILL LYNCH PIERCE
60770K 10 7 |MODERNA ORD.. .| 01/08/2021. | FENNER & SMITH INC. XXX (3,353) 6,572 XXX XXX
MERRILL LYNCH PIERCE
60786M 10 5 |MOELIS CL A ORD......cceormrrrerirririirrinins .| 01/08/2021. | FENNER & SMITH INC. 50.000 2,565 XXX | s 2,596 2,338 | .. 258 | oo 258 2,596 | .o | i [ 0) [P (<]0) ) - XXX XXX
MERRILL LYNCH PIERCE
608190 10 4 |MOHAWK INDUSTRIES ORD.........cccrnnen. .| 01/08/2021. [FENNER & SMITH INC. | v 40.000 | .covvrennes 5,747 XXX | 719 | 5,638 | ..cocoeee 1,481 | v 1,481 TA19 | i v (1,372) | v (1) XXX XXX
MERRILL LYNCH PIERCE
60855R 10 0 |MOLINA HEALTHCARE ORD..........cccoo..... .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | coverernnes 7,293 XXX | s 4,159 | s 6,380 | ......... (2,222) | coovvveireriens (2,222) 4159 | o | e 3,134 | o 3134 | o XXX XXX
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MOLSON COORS BEVERAGE COMPA MERRILL LYNCH PIERCE
60871R 20 9 [CLBORD .| 01/08/2021.| FENNER & SMITHINC. | .o 90.000 | cvoorvrreens 4,454 XXX | s 6,178 | ovvorerirs 4,067 | ..coonnee 2,111 | oo 2,111 8,178 | .o | ceriens (1,723) | v (1,723) | oo XXX XXX
MERRILL LYNCH PIERCE
609207 10 5 |MONDELEZ INTERNATIONAL CLAORD |..|01/08/2021.|FENNER & SMITHINC. | . 715.000 | .....cooveo 41,600 XXX | s 30,230 | v 41,806 | ...... (11,576) | v [ e [ e (11,576) [ ..o | cevrrieerciinns 30,230 | oovreerienin [ e 11,369 | oovvenee 11,369 | .ooovrrenee 225 XXX XXX
MERRILL LYNCH PIERCE
60937P 10 6 |MONGODB CL AORD.......ccccovumrrrrrnuranns .| 01/08/2021. [FENNER & SMITHINC. | v 20.000 | .coovrrennee 7,197 XXX [ 2,701 | oo 7181 | o (4,480) | cvovvverrrrerinns (4,480) 2,701 | oo | s 4,496 | ... 4,496 | ..ooeriinne XXX XXX
MERRILL LYNCH PIERCE
609839 10 5 |MONOLITHIC POWER SYSTEMS ORD.... [..|01/08/2021. |FENNER & SMITHINC. | .eenee. 20.000 | .coovirinnne 7,748 XXX [ 2,208 | .o 7,325 | e (5,116) | cvvovveeererrerins (5,116) 2,208 | .o | e 5540 | ........... 5540 | ..ccooovinnne 10 XXX XXX
MERRILL LYNCH PIERCE
61174X 10 9 |MONSTER BEVERAGE ORD..........cccoouu... .| 01/08/2021. | FENNER & SMITHINC. | e 205.000 | ..oocveneee 19,471 XXX | 11,367 | oo 18,958 | ......... (7,591) | oo (7,597) [ e | eevrreirneni 11,367 | coveeereeeenenns | e 8,104 | .o 8,104 | ..coovvirirns XXX XXX
MERRILL LYNCH PIERCE
615369 10 5 |MOODYS ORD.......coseremirmermerireirneesniins .| 01/08/2021.| FENNER & SMITHINC. | . 85.000 | ..ocvvrnee. 23,817 XXX | 13,264 | oo 24,670 | ...... (11,408) | .vvoveerereenens [ e [ e (11,408) [ ..ovvvneerrieenns | cevrreirnenins 13,264 | .oooovvcienenn | e 10,552 | .oovvenee 10,552 | .o XXX XXX
MERRILL LYNCH PIERCE
617446 44 8 | MORGAN STANLEY ORD .| 01/08/2021. | FENNER & SMITH INC. XXX (24,620) XXX XXX
MERRILL LYNCH PIERCE
61945C 10 3 |MOSAIC ORD.....coccvurierirmreiniriinriireniens .| 01/08/2021. | FENNER & SMITHINC. | . 230.000 | ....cocvvvnee 6,164 XXX 2,141 TA3 | e | v (1,269) | ..covev (1,269) | cvooverrirriinns XXX XXX
MERRILL LYNCH PIERCE
620076 30 7 |MOTOROLA SOLUTIONS ORD........ccc..... .| 01/08/2021. [FENNER & SMITHINC. | v 70.000 | oo 12,218 XXX (3,456) 8,448 | ..o | e 3,769 | ..o 3,769 | .o 50 XXX XXX
MERRILL LYNCH PIERCE
626717 10 2 |MURPHY OIL ORD......ccoeeomirimirrcrierircens .| 03/24/2021. | FENNER & SMITHINC. | e 200.000 | ..cooovrvrne 3,448 XXX | s 6,356 | oo 2,420 | oo 3,936 | .o 3,936 6,356 | ..cvverirerirenns | e (2,908) | .......... (2,908) | ..o 25 XXX XXX
MERRILL LYNCH PIERCE
62855) 10 4 |MYRIAD GENETICS ORD......c.ccoccmvrrnrenne .| 01/08/2021.| FENNER & SMITHINC. | .o 80.000 | ..oerernees 1,934 XXX | s 3,590 | oo 1,582 | covenne 2,008 | ..ooooeriririinns 2,008 3,590 | v | e (1,656) | .......... (1,656) | .voovercernrinne XXX XXX
MERRILL LYNCH PIERCE
629377 50 8 |NRG ENERGY ORD.......ccocoummrermirririiiinne .| 01/08/2021. | FENNER & SMITHINC. | . 200.000 | ..cooovrvrnee 7,800 XXX | s 7,290 | oo 7,510 | v [V220) ) (220) 2 VI TN IS 510 | v 510 [ e XXX XXX
MERRILL LYNCH PIERCE
62944T 10 5 |NVRORD .| 01/08/2021.| FENNER & SMITHINC. [ .. 5.000 | oo 19,650 XXX | s 17474 | oo 20,399 | ......... (VR 7L) | (2,925) | .oovvoneenrrrenen | e 1TAT4 | e | e 2,175 | oo 2,175 | oo, XXX XXX
MERRILL LYNCH PIERCE
629550 10 3 [ NOV ORD...c.ovvvrirrirercisirnieresiseienieines .| 01/08/2021. [FENNER & SMITHINC. | v 360.000 | ..covvrneee 5,401 XXX | s 14,813 | i 4943 | ......... 9,870 | .o 9,870 | oo | e 14,813 | oo [ e 9,412) | vvvnee. (9,412) | v XXX XXX
MERRILL LYNCH PIERCE
631103 10 8 |NASDAQ ORD......cccooovuerrrrrrirrieireienieians ..|01/08/2021. [FENNER & SMITH INC. | .o 30.000 | .ooorreirnns 4,164 XXX [ 2,459 | oo 3,982 | ... (1,523) | oo (1,523) 2,459 | o | e 1,705 | oo 1,705 | o XXX XXX
MERRILL LYNCH PIERCE
636180 10 1 |NATL FUEL GAS ORD.......ccoovvmrrrmerirennns .| 01/08/2021. | FENNER & SMITHINC. | i 100.000 | coooevrrnens 4,344 XXX | s 5,834 | oo 4113 | 1721 |, 1,721 5,834 | .o | e (1,490) | ... (1,490) | ..vovvernnnn 45 XXX XXX
636220 30 3 |NATIONAL GENERAL HOLDINGS ORD... |.. | 01/04/2021. | CORPORATE ACTION . 70.000 2,240 XXX | s 1,746 | v 2,393 | i (L0 ) (647) 1746 | o [ e 494 | o 494 | ..o 179 XXX XXX
MERRILL LYNCH PIERCE
637215 10 4 |NATIONAL PRESTO INDUSTRIES ORD...|.. | 01/08/2021. | FENNER & SMITH INC. 10.000 911 XXX | e 872 | oo 884 | .o (12) | oo (12) 872 | o | v 39 | 39 | XXX XXX
MERRILL LYNCH PIERCE
63845R 10 7 |NATIONAL VISION HOLDINGS ORD........ .| 01/08/2021. | FENNER & SMITH INC. 50.000 2,509 XXX | s 2,009 | o 2,265 | oo [P5) ) (256) 2,009 | oo | s 501 | v 501 | v XXX XXX
NATIONAL WESTERN LIFE GROUP CL A MERRILL LYNCH PIERCE
638517 10 2 |ORD .| 01/08/2021.| FENNER & SMITHINC. [ . 5.000 | oo 1,062 XXX 950 1,032 |. (7] ES (82) 950 [ .ooeerrrireirens | e M2 | e 112 | s XXX XXX

MERRILL LYNCH PIERCE
63910B 10 2 |NAUTILUS GROUP ORD........cccccovrvmrirnn .| 01/08/2021. | FENNER & SMITH INC. 40.000 787 XXX | s 1,085 | o 726 | oo 359 | 359 1,085 | oo [ (298) ] ovoeverns [V2S1) XXX XXX
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MERRILL LYNCH PIERCE
63934E 10 8 |NAVISTAR INTERNATIONAL ORD........... .| 01/08/2021. | FENNER & SMITH INC. 60.000 2,638 XXX | s 2,154 | oo 2,638 | .o (484) | oo (484) 2,154 | e | s 484 | oo 484 | . XXX XXX
MERRILL LYNCH PIERCE
63938C 10 8 |NAVIENT ORD.... .| 01/08/2021. | FENNER & SMITH INC. ....185.000 XXX 572 2,388 XXX XXX
MERRILL LYNCH PIERCE
640268 10 8 |NEKTAR THERAPEUTICS ORD............... .| 01/08/2021. [FENNER & SMITHINC. | oo 185.000 | ..ovovrenee 3,552 XXX | 9,527 | oo 3,145 | ... 6,382 | .o 6,382 9,527 | oo | e (5,975) | .vvvvee [CRC14) | — XXX XXX
MERRILL LYNCH PIERCE
640491 10 6 |NEOGEN ORD......cocoirvrrriireririiireninarnns .| 01/08/2021. [FENNER & SMITHINC. | v 70.000 | ..ooovvrnee 5,869 XXX | 4,536 | oo 5,551 | oo (1,015) | oo (1,015) 4536 | .o | e 1,333 | o 1,333 | e XXX XXX
MERRILL LYNCH PIERCE
641100 10 4 [NETAPP ORD....ccccoovmmrimrirerinrinerienieeens .| 01/08/2021. | FENNER & SMITHINC. | e 200.000 | ...ccvvneee 12,992 XXX | 15,130 | coovvreerens 13,248 | .......... 1,882 | oo 181272 IO IS 15,130 | covveereerirnenns | ceveens (2,138) | ocvvvees [PKE:) ) 96 XXX XXX
MERRILL LYNCH PIERCE
64110L 10 6 |NETFLIX ORD......ceoomerrrrinerrerierirecineenns .| 01/08/2021. | FENNER & SMITH INC. 175.000 89,317 XXX | s 57,033 | oo 94,628 | ...... (37,595) | .vvvueererenrinns [ e [ e (Y5112 1 [T ISR 57,033 | .ooveeneirerinns | e 32,284 | ......... 32,284 | ..o XXX XXX
MERRILL LYNCH PIERCE
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD......... .| 01/08/2021. | FENNER & SMITH INC. 45.000 5,043 XXX | s 4784 | oo 4313 | AT1 | e 471 4T84 | oo | s 259 | oo 259 | XXX XXX
MERRILL LYNCH PIERCE
64157F 10 3 |NEVRO ORD.....cevvevrrrerirerirnriirisninniis .| 01/08/2021.| FENNER & SMITHINC. | .o 10.000 | .covovrvrne 1,710 XXX | s 1,282 | oo 1,731 | s (449) | oo (449) 1,282 [ e [ e 428 | o 428 | ..o XXX XXX
MERRILL LYNCH PIERCE
646025 10 6 |NJRESOURCES ORD........ccocrvrrmrrrrirnnnne .| 01/08/2021. [FENNER & SMITHINC. | oo 100.000 | ..cocvvrenee 3,543 XXX | 4704 | oo 3,555 | .o 1,149 | i 1,149 4704 | oo [ (1,161) | .vvvvee. (1,161) | v 33 XXX XXX
NEW RESIDENTIAL INVESTMENT REIT MERRILL LYNCH PIERCE
64828T 20 1 |ORD .| 01/08/2021. | FENNER & SMITHINC. [ . 410.000 | coovvirnnens 3,953 XXX | s 7,220 | oo 4,075 | oo 3,145 | oo 3,145 7,220 | oo | e (3,267) | cvvvevs (R 74 ] — 82 XXX XXX
MERRILL LYNCH PIERCE
64829B 10 0 |NEW RELIC ORD....coccovverrerrrrrrireireris .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | .oererneens 3,759 XXX | s 4,064 | oo, 3,270 | oo 794 | s 794 4,064 | oo [ i (R015) ) I [(C1015) XXX XXX
MERRILL LYNCH PIERCE
651229 10 6 |NEWELL BRANDS ORD........cccommurirerernens .| 01/08/2021. | FENNER & SMITHINC. | . 250.000 | ..ooovrvrne 5,765 XXX | s 4,520 | oo, 5,308 | .ooovvrenes (788) | .vvrvercercrinns (788) 4520 | oo | e 1,245 | oo 1,245 | e XXX XXX
MERRILL LYNCH PIERCE
651587 10 7 |NEWMARKET ORD.....ccoocvvvreriricrieriiens .| 01/08/2021.| FENNER & SMITHINC. | .o 10.000 | .ovovrernes 4,262 XXX | s 3,886 | .o 3,983 | oo (74 ) R (97) 3,886 | .o | s 377 | s 377 | 19 XXX XXX
MERRILL LYNCH PIERCE
651639 10 6 |NEWMONT ORD.....ccovrvririrrririrrrernnnns .| 01/08/2021. [FENNER & SMITHINC. | v 330.000 | ..coeeneee 20,718 XXX | s 18,120 | ovvvvirne 19,764 | ......... (1,644) | oo, (1,644) [ v | v 18,120 | oo | e 2,598 | ..o 2,598 | .o XXX XXX
MERRILL LYNCH PIERCE
65290C 10 5 |NEXTIER OILFIELD SOLUTIONS ORD..... ..101/08/2021. | FENNER & SMITH INC. 128.000 500 XXX | 1,621 | s 440 | .......... 1181 | e 1,181 1,621 | o [ e (1,121) | e (1121) | o XXX XXX
MERRILL LYNCH PIERCE
65339F 10 1 |NEXTERA ENERGY ORD......ccccevrvrmrurnes .| 01/08/2021. | FENNER & SMITHINC. | ........ 1,000.000 | ..coounvnns 81,121 XXX | s 56,302 | .oorrrrrirs 77,150 | ....... (20,848) | ...voovvvirrinns (20,848) [ ...voncevrieins | e 56,302 | ..ovrereirenis | e 24818 | ......... 24,818 | ..o XXX XXX
MERRILL LYNCH PIERCE
654106 10 3 |NIKE CLB ORD.....cosvrrmrerrerinrerneersniseinne .| 01/08/2021. | FENNER & SMITHINC. | . 440.000 | ..oovernee 64,389 XXX | s 32,978 | o 62,247 | ....... (29,269) | ..vvvvvernirerinns (VIS IL31¢) ORI IR 32,978 | .o | e 31,411 | . 31411 | XXX XXX
MERRILL LYNCH PIERCE
65473P 10 5 |NISOURCE ORD .| 01/08/2021. | FENNER & SMITH INC. ....190.000 XXX 409 4,767 XXX XXX
MERRILL LYNCH PIERCE
65487U 10 8 [NKARTA ORD.......cccovvumirierimrereriininninne .| 01/08/2021. | FENNER & SMITH INC. 10.000 549 XXX | e 298 | o 615 | oo (<A 10 ) I (317) 298 | .o [ e 251 | v 251 [ XXX XXX
MERRILL LYNCH PIERCE
655663 10 2 |NORDSON ORD.......cccovumrierviriirerinrinninns .| 01/08/2021. [FENNER & SMITHINC. | v 30.000 | oo 6,098 XXX | 3,844 | .o 6,029 | ......... (2,184) | oo (2,184) 3,844 | i | s 2,254 | ... 2,254 | ..o 12 XXX XXX
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MERRILL LYNCH PIERCE
655664 10 0 |NORDSTROM ORD.......ccocovrrmerirerirrernnens .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | cooovvvrrneens 3,765 XXX | s 6,709 | oo 3,433 | ..o 3,276 | .o 3,276 6,709 | ..voervrerrenns | ceriens (2,943) | ... (2,943) | ..o XXX XXX
MERRILL LYNCH PIERCE
655844 10 8 |NORFOLK SOUTHERN ORD .| 01/08/2021. | FENNER & SMITH INC. 105.000 26,673 XXX (6,930) ...18,019 XXX XXX
MERRILL LYNCH PIERCE
665859 10 4 |NORTHERN TRUST ORD.......ccccovurrrrrrnnes .| 01/08/2021. [FENNER & SMITHINC. | oo 135.000 | .covvenene 13,079 XXX | s 13,783 | oo 12,574 | ... 1,209 | o 1,209 | oo [ e 13,783 | oo | e (704) [ v (704) | ovorirnnn 95 XXX XXX
MERRILL LYNCH PIERCE
666807 10 2 |NORTHROP GRUMMAN ORD...........coo.... .| 01/08/2021. [FENNER & SMITHINC. | v 55.000 | .ccvveeee 15,857 XXX | s 15,662 | oovverciren 16,760 | ......... (1,008) | cooovveerrirerins (1,098) [ oo | e 15,662 | oo [ e 196 | o 196 | .o XXX XXX
MERRILL LYNCH PIERCE
667340 10 3 |NORTHWEST BANCSHARES ORD.......... .| 01/08/2021.| FENNER & SMITHINC. | e 110.000 | cooovvernnens 1,524 XXX | e 1,894 | oo 1,401 | v 493 | i 493 1,894 | [ [R7(0)] - [C140) ) I—— XXX XXX
MERRILL LYNCH PIERCE
668771 10 8 |NORTONLIFELOCK ORD.........coocorurmrenne .| 01/08/2021. | FENNER & SMITHINC. | . 460.000 | ..ovvevneens 9,675 XXX | s 9,159 | oo 9,559 | oo [CE[0) N (400) 9,159 | v | e 516 | v L) [T XXX XXX
MERRILL LYNCH PIERCE
670002 40 1 |NOVAVAX ORD......cccomevrmremrrrerierrinenienns .| 01/08/2021.| FENNER & SMITHINC. | .o 35.000 | cooovrvrreens 4,265 XXX | s 3,939 3,903 36 | o 36 3,939 | s | s 326 | e KL XXX XXX
MERRILL LYNCH PIERCE
67000B 10 4 |NOVANTA ORD....cccoermmirimiririreirnrinniens .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | ..covvevneees 6,538 XXX | s 3,133 | oo 5911 | et (VAL | (2,778) 3133 | s | e 3,405 | ..cooonee 3,405 | .o, XXX XXX
MERRILL LYNCH PIERCE
67011P 10 0 |NOW ORD .| 01/08/2021. [FENNER & SMITHINC. | oo 130.000 | ..ovvvrrnee 1,055 XXX | e 2,101 | o 933 | o 167 | i 1,167 2,101 | oo [ v (1,046) | .......... [0 Z) ) XXX XXX
MERRILL LYNCH PIERCE
67018T 10 5 |NU SKIN ENTERPRISES CL AORD......... .| 01/08/2021.| FENNER & SMITHINC. | .t 60.000 | .covvrvrne 3,371 XXX | s 4132 | s 3,278 | oo 854 | .o 854 4132 | e [ (UGX)) — (L) — XXX XXX
MERRILL LYNCH PIERCE
67020Y 10 0 |NUANCE COMMUNICATIONS ORD......... .| 01/08/2021. | FENNER & SMITHINC. | . 140.000 | coovvvrnnes 6,636 XXX | s 2,060 | oo 6,173 | .....co.. (4,112) | v (4,112) 2,080 | .o | e 4576 | ..ooouc 4576 | XXX XXX
MERRILL LYNCH PIERCE
670346 10 5 |NUCOR ORD.....ccoseerirrrimcrierirneeicennens .| 01/08/2021. | FENNER & SMITHINC. | . 190.000 | veooveveee 10,642 XXX | s 11,600 | oovorernns 10,106 | .......... 1,493 | 1,493 | o | e 11,600 | oo | e (L) — (174 — 77 XXX XXX
MERRILL LYNCH PIERCE
67059N 10 8 [NUTANIXCL AORD.....cccoouvmererrirririrnrinns .| 01/08/2021. | FENNER & SMITH INC. 90.000 2,794 XXX | s 3,505 2,868 | .. 636 | .o 636 3,505 | .cveorercriees | s (A () ] - XXX XXX
MERRILL LYNCH PIERCE
67066G 10 4 [NVIDIAORD.......ccccovmrrererinrirerrsersirnnienns .| 01/08/2021. [FENNER & SMITHINC. | oo 230.000 | .......... 122,142 XXX | 58,230 | oo 120,106 | ....... (B1,877) | oveeerevrerisrirens | ervvrererneiinens [ e (G740 ) [ 58,230 | .o | e 63,912 | ......... 63,912 | .o XXX XXX
MERRILL LYNCH PIERCE
67098H 10 4 [O1GLASS ORD.....cccovivmvririiririiiiernrienns ..101/08/2021. | FENNER & SMITH INC. 190.000 2,396 XXX | 3426 | .o 2,261 | .o 1165 | e 1,165 3,426 | .o [ e (1,029) | ... [Q0V2) L I XXX XXX
MERRILL LYNCH PIERCE
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.................. .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .cooovvenne 19,116 XXX | 13,458 | oo 18,103 | ......... (4,644) | ..vverins (4,644) | .evoereiiei | e 13,458 | oo | e 5,658 | oo 5,658 | .covrrrerirens XXX XXX
MERRILL LYNCH PIERCE
671044 10 5 | OSI SYSTEMS ORD.....cccovvvrmrererrrrierins .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,393 XXX | s 1,814 | 2,331 | o (B17) | ovvererereereris (517) 1,814 | e [ e 579 | v YA XXX XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.......... .| 01/08/2021. | Various........c..cc.v.. 155.000 3,111 XXX | s 5,933 | oo 2,683 | oo 3,250 | oo 3,250 5,933 | coorrerrriies [ o (2,822) | oo (X722 — 5] Xxx XXX
MERRILL LYNCH PIERCE
675232 10 2 |OCEANEERING INTERNATIONAL ORD... |..|01/08/2021.|FENNER & SMITHINC. | . 120.000 | coovvernnens 1,249 XXX | s 3,048 | oo 954 | ... 2,094 | .o 2,094 3,048 | .o | e (1,799) | cvvvees (AEE) ] P— XXX XXX
OFFICE PROPERTIES INCOME TRUST MERRILL LYNCH PIERCE
67623C 10 9 [CORD .| 01/08/2021. | FENNER & SMITH INC. 30.000 712 XXX | e 2147 | s 682 | ... 1,466 | ..ovocvrerirens 1,466 2147 | e | e (1,436) | .cvvvve. (1,436) | cvoovereerninne XXX XXX
MERRILL LYNCH PIERCE
678026 10 5 |OIL STATES INTERNATIONAL ORD........ .| 01/08/2021. | FENNER & SMITH INC. 70.000 440 XXX | s 2,190 | oo 351 | o 1,839 [ .o 1,839 2,190 | oo | e (1,750) | ..cvvvves (NG — XXX XXX
MERRILL LYNCH PIERCE
679295 10 5 |OKTACLAORD....ccomvvmriniriririrircrienes ..| 01/08/2021. | FENNER & SMITH INC. 25.000 6,328 XXX | s 1,386 | v 6,357 | ... (4.971) | v (4,971) 1,386 | .oovveerierinns | s 4,942 | ........... 4,942 | .o XXX XXX
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MERRILL LYNCH PIERCE
679580 10 0 |OLD DOMINION FREIGHT LINE ORD...... .| 01/08/2021.| FENNER & SMITHINC. | .o 50.000 | ..ocovrnee. 10,277 XXX | s 4,634 | oo, 9,759 | ... (D) | (5,125) 4,634 | oo | e 5644 | ......... 5,644 | .o XXX XXX
MERRILL LYNCH PIERCE
680033 10 7 |OLD NATIONAL BANCORP ORD... .| 01/08/2021. | FENNER & SMITH INC. XXX 2,981 605 3,586 XXX XXX
MERRILL LYNCH PIERCE
680223 10 4 |OLD REPUBLIC INTERNATIONAL ORD... |..|01/08/2021. [FENNER & SMITHINC. | .o 340.000 | ..covvrneee 6,478 XXX | 7,228 6,701 | .. 527 | o, 527 7,228 | oo | v (751) [ v (U610 — 340 XXX XXX
MERRILL LYNCH PIERCE
680665 20 5 |OLIN ORD .. | 01/08/2021. | FENNER & SMITH INC. 95.000 2,512 XXX [ 2,225 | oo 2,333 | i (108) [ ouvvrvrrerirenene (108) 2,225 | oo | e 287 | oo 287 | XXX XXX
MERRILL LYNCH PIERCE
681116 10 9 |OLLIES BARGAIN OUTLET HLDG ORD... |..|01/08/2021.|FENNER & SMITHINC. | . 45.000 | .oovvrernes 4,109 XXX | e 3,932 3,680 | .. 252 | o 252 KC K. IS IR 178 | e 178 | o XXX XXX
MERRILL LYNCH PIERCE
681919 10 6 |OMNICOM GROUP ORD........cccouvvrrrerncns .| 01/08/2021. | FENNER & SMITHINC. | . 115.000 | coovvernnens 7,312 XXX | s 7,998 7473 | .. L 826 7,998 | oo | e ((G1215) ) - [(G1:16) N e 75 XXX XXX
MERRILL LYNCH PIERCE
68213N 10 9 |OMNICELL ORD......c.covverrerrrrrirnerieneiens .| 01/08/2021. | FENNER & SMITH INC. 25.000 3,026 XXX | s 1,640 | oo 3,001 | ..o (1,361) [ oo (1,361) 1,640 | .o | e 1,387 | v 1,387 | XXX XXX
MERRILL LYNCH PIERCE
682189 10 5 | ON SEMICONDUCTOR ORD........cccoonurenee .| 01/08/2021. | FENNER & SMITHINC. | . 215.000 | ..cocoevvrneee 7,635 XXX | s 3,468 | .o 7,037 | .. (3,569) [ .voovrrrirrirnens (3,569) 3468 | ..o | e 4,167 | oo 4167 | XXX XXX
MERRILL LYNCH PIERCE
682680 10 3 |ONEOK ORD......ccocrvurirrirrireirnrineireninines .| 03/24/2021. [FENNER & SMITHINC. | v 290.000 | ..ovvvrne 12,988 XXX | 7,969 | oo 11,130 | v (3,161) | covvvveverrrrerins (3,161) 7,969 | .ovivevines | e 5,019 | v 5019 | .o 140 XXX XXX
MERRILL LYNCH PIERCE
68269G 10 7 |1LIFE HEALTHCARE ORD........cccconvrunncc. .| 01/08/2021. | FENNER & SMITH INC. 55.000 2,350 XXX | s 1,715 | e 2,401 | oo [(G1:6) N (686) 1715 [ e | e 635 | et 635 | .oorrerieiis XXX XXX
MERRILL LYNCH PIERCE
683373 10 4 |ONTRAK ORD.....cocoosirmrrierireirnenisriseins .| 01/08/2021. | FENNER & SMITH INC. 15.000 934 XXX | s 902 | oo 927 | e (25) | (25) 902 [ .o | e 32 | s 32 | s XXX XXX
MERRILL LYNCH PIERCE
68389X 10 5 |ORACLE ORD.......ccosvvumrrmerierirrircniennne .| 01/08/2021. | FENNER & SMITH INC. 840.000 53,232 XXX | s 39,824 | i 54,340 | ...... (14,515) | ovovcvrcriennns [ e [ e (14,515) [ overeerrirenns | cevrveereninns 39,824 | ..o | e 13,407 | .ooveeee 13,407 | .ooovirenee 202 XXX XXX
MERRILL LYNCH PIERCE
68902V 10 7 |OTIS WORLDWIDE ORD........c.cvvvririrrinne .| 01/08/2021. | FENNER & SMITH INC. 50.000 3,341 XXX | s 2,359 | oo 3,382 | ......... (1,023) [ oo (1,023) 2,359 | i | s 982 | s 982 | v XXX XXX
MERRILL LYNCH PIERCE
690370 10 1 |OVERSTOCK COM ORD.......cceormrrernrrnne ..101/08/2021. | FENNER & SMITH INC. 40.000 2,145 XXX | 1,854 | oo 1,919 | v [(C15) ) (65) 1,854 | o | e 291 | 291 | XXX XXX
MERRILL LYNCH PIERCE
69318G 10 6 |PBF ENERGY CLAORD......cccoovvvrrrrirrne .. 1 01/08/2021. | FENNER & SMITH INC. 140.000 920 XXX [ T8 | e 994 | ... 6,124 | ..o 6,124 TA18 | e [ e 6,197) | ..ovvvee. (LT — XXX XXX
MERRILL LYNCH PIERCE
69327R 10 1 |PDC ENERGY ORD........cccoerrmmrrrmerirerernens .| 01/08/2021. | FENNER & SMITH INC. 125.000 2,985 XXX | s 6,483 | oo 2,566 | ....co..ee 3,917 | oo 3,917 6,483 | ..o | e (3,498) | .......... (3,498) | ..oovvrriririe XXX XXX
MERRILL LYNCH PIERCE
693475 10 5 |PNC FINANCIAL SERVICES GROUP ORD .. | 01/08/2021. | FENNER & SMITHINC. | v 115.000 | cooovvveneee 18,191 XXX | e 5,611 | oo 17,135 | ... (11,524) | cvvoeerenins [ e [ i (11,524) 5,611 | oo | v 12,580 | .oovvenee 12,580 [ .o XXX XXX
MERRILL LYNCH PIERCE
693506 10 7 |PPG INDUSTRIES ORD.. .| 01/08/2021. | FENNER & SMITH INC. ....100.000 XXX (4,461) 9,961 XXX XXX
MERRILL LYNCH PIERCE
69351T 10 6 |PPLORD .| 01/08/2021. | FENNER & SMITHINC. | . 280.000 | ....oovvvnee 7,785 XXX | s 8,529 7,89 | .. 633 | oo 633 8,529 | ..o | s (LZ)) — (T44) | oo 116 XXX XXX
MERRILL LYNCH PIERCE
69354M 10 8 |PRAHEALTH SCIENCES ORD................. .| 01/08/2021. [FENNER & SMITHINC. | v 25.000 | .covrieinnes 3,247 XXX | e 2,480 | .o 3,136 | oo (70 P (657) 2,480 | .o | e T67 | oo TO7 | oo XXX XXX
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MERRILL LYNCH PIERCE
693656 10 0 |PVHORD .| 01/08/2021.| FENNER & SMITHINC. | .o 10.000 | covoervrne 1,040 XXX | s 1,248 | oo 939 | v 309 [ 309 1,248 | oo [ i [PA0L:) ) I (V2012 XXX XXX
MERRILL LYNCH PIERCE
69366 20 0 |PTC THERAPEUTICS ORD.... .| 01/08/2021. | FENNER & SMITH INC. 30.000 2,027 XXX (144) 1,687 XXX XXX
MERRILL LYNCH PIERCE
69370C 10 0 [PTC ORD ..101/08/2021. | FENNER & SMITH INC. 65.000 8,315 XXX | 5932 | i 7775 | e (1,843) | oo (1,843) 5,932 | oo | e 2,384 | ... 2,384 | .o XXX XXX
MERRILL LYNCH PIERCE
693718 10 8 |PACCAR ORD.....cccovurirrrriirererireirerinnnes .| 01/08/2021. [FENNER & SMITHINC. | v 160.000 | ..cocoueee 14,046 XXX | s 10,280 | oo 13,805 | ......... (RICVA) | I (3,525) [ oovvrerevrreirennn | e 10,280 | oo | v 3,766 | ........... 3,766 | ............ 112 XXX XXX
PACIFIC BIOSCIENCES OF CALIFRNIA MERRILL LYNCH PIERCE
69404D 10 8 |ORD .| 01/08/2021.| FENNER & SMITHINC. | .o 50.000 | cooerernecns 1,835 XXX | s 368 | e 1,297 | oo (929) | vvvrerirerinns (929) 368 | i [ s 1,466 | ...cooeen. 1,466 | .o XXX XXX
MERRILL LYNCH PIERCE
695156 10 9 | PACKAGING CORP OF AMERICA ORD... |..|01/08/2021.|FENNER & SMITHINC. | . 45.000 | .ccoovrennc 6,515 XXX | e 5,012 | cooveirin 6,206 | ......... (1,194) | oo (1,194) 5,012 | ooveeveerreees | e 1,503 | s 1,503 | .o 45 XXX XXX
MERRILL LYNCH PIERCE
695263 10 3 |PACW PACWEST BANCORP ORD........... .| 01/08/2021. | FENNER & SMITHINC. | . 150.000 | cooocvrrnens 4,535 XXX | s T2 | s 3,810 | v 3,302 | oo 3,302 T2 | e | e (2,577) | covverees (2,577) | oo XXX XXX
MERRILL LYNCH PIERCE
697435 10 5 |PALOALTO NETWORKS ORD................. .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | ..ooovonee 18,327 XXX | s 10,120 | coovorvirnnee 17,770 | ......... (7,650) | ..oovvrverrirnns (7,650) | ..ovoeveeieres | e 10,120 | oo | e 8,207 | oo 8,207 | .o XXX XXX
MERRILL LYNCH PIERCE
69753M 10 5 | PALOMAR HOLDINGS ORD.........cccrvvrnu. .| 01/08/2021. [FENNER & SMITHINC. | v 20.000 | .coovrreennee 1,979 XXX | 137 | e 1TTT | e (10 (640) TA37 | e | e 843 | o 843 | XXX XXX
MERRILL LYNCH PIERCE
698813 10 2 | PAPA JOHNS INTERNATIONAL ORD...... .| 01/08/2021.| FENNER & SMITHINC. | .t 15.000 | covovvrennes 1,402 XXX | s 1,394 | o 1,273 | v 122 | s 122 1,394 T | s Y A XXX XXX
MERRILL LYNCH PIERCE
700517 10 5 |PARKHOTELS RESORTS ORD............... .| 01/08/2021. | FENNER & SMITHINC. | e 240.000 | ..cooovrernes 4,174 XXX | s 7,312 | s 4116 | oo 3,196 | .o 3,196 < 20 IS IO (3,138) | evvvees (I XXX XXX
MERRILL LYNCH PIERCE
701877 10 2 |PARSLEY ENERGY CLAORD........cccco.n. .| 01/12/2021. | FENNER & SMITHINC. | . 320.000 | ..cococvvrne 6,442 XXX | s 9,485 | oo 4544 | ... 4941 | s 4,941 9,485 | ..o | eerien (3,042) | .......... (3,042) | ..o XXX XXX
MERRILL LYNCH PIERCE
703481 10 1 |PATTERSON UTI ENERGY ORD.............. .| 01/08/2021. | FENNER & SMITHINC. | . 270.000 | ..coovvvrnee 1,672 XXX | s 4525 | oo, 1,420 | oo 3,105 | oo 3,105 4525 | .o [ s (2,853) | ..vovees (2,853) | cvoovereeriinns XXX XXX
MERRILL LYNCH PIERCE
70432V 10 2 |PAYCOM SOFTWARE ORD........cccovvvrernne ..|01/08/2021. [FENNER & SMITHINC. | v 25.000 | .coovrenee 11,028 XXX | 3214 | e 11,306 | ......... (8,092) | cvvovvererrirerins (8,092) 3,214 | e | s 7814 | s 7814 | XXX XXX
MERRILL LYNCH PIERCE
70450Y 10 3 |PAYPAL HOLDINGS ORD......ccourervniiirnns .| 01/08/2021. [FENNER & SMITHINC. | oo 520.000 | .......... 126,073 XXX [ et 40,503 | .o 121,784 | ... (81,281) [ ovveverrrrinnes (81,281) [ v [ s 40,503 | .o [ e 85,569 | ......... 85,569 | ..coviriiriiinen XXX XXX
MERRILL LYNCH PIERCE
704551 10 0 |PEABODY ENERGY ORD........ccccoonvrumenne .| 01/08/2021. | FENNER & SMITH INC. 90.000 288 XXX | s 3,077 | oo 27 | v 2,860 | .o 2,860 3077 | e | eevrens (2,789) | ..vvvees (2,789) | oo XXX XXX
MERRILL LYNCH PIERCE
704699 10 7 |PEAPACK GLADSTONE FINANCIAL ORD|.. | 01/08/2021.| FENNER & SMITH INC. 30.000 759 XXX | s 843 | o 683 | oo 161 | o 161 843 [ s [ e (1)) [— (15— XXX XXX
MERRILL LYNCH PIERCE
70509V 10 0 |PEBBLEBROOK HOTEL REIT ORD... .| 01/08/2021. | FENNER & SMITH INC. 153.117 2,926 XXX 2,391 5,270 XXX XXX
MERRILL LYNCH PIERCE
707569 10 9 | PENN NATIONAL GAMING ORD... .| 01/08/2021. | FENNER & SMITH INC. 60.000 5,624 XXX (3,176) 2,006 XXX XXX
708160 10 6 |JC PENNEY ORD .| 01/08/2021. | Adjustment 410.000 410 XXX 397 467 XXX XXX
MERRILL LYNCH PIERCE
70932M 10 7 |PENNYMAC FINANCIAL ORD..........cocceuu. .| 01/08/2021. | FENNER & SMITH INC. 60.000 3,439 XXX | s 2,533 | oo 3,940 | ......... (1,407) [ oo (1,407) 2,533 | s | s 907 | v 907 | oo XXX XXX
MERRILL LYNCH PIERCE
713448 10 8 |PEPSICO ORD......cccoovumirirerieriieiiniininne .| 01/08/2021.| FENNER & SMITHINC. | e 465.000 | ....o...co 67,039 XXX ] s 46,647 | oo 68,960 | ....... (22,313) | ovvorrerririins (V2K ) ORI ISR 46,647 | ..o | e 20,392 | ......... 20,392 | ..o 475 XXX XXX




Statement for March 31, 2021 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

¥¥'G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | SVO Admini-
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 strative
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 Symbol
MERRILL LYNCH PIERCE
71363P 10 6 |PERDOCEO EDUCATION ORD............... .| 01/08/2021.| FENNER & SMITHINC. | .o 89.000 | ..ovvvrneens 1,116 XXX | s 1472 | i 1,125 | e 348 | s 348 TAT2 | e [ (356) | evvvreres (1315 XXX XXX
MERRILL LYNCH PIERCE
714046 10 9 |PERKINELMER ORD.. .| 01/08/2021. | FENNER & SMITH INC. XXX (2,867) 4,308 XXX XXX
MERRILL LYNCH PIERCE
71535D 10 6 [PERSONALIS ORD.......cccvvumrvririrnriernns .| 01/08/2021. [FENNER & SMITHINC. | v 35.000 | oo 1,259 XXX [ 949 | e 1,281 | e (R 72 P (332) 949 | e | e 310 | oo 310 [ XXX XXX
MERRILL LYNCH PIERCE
717081 10 3 |PFIZER ORD....cooevevvrieieieierieie e ..|01/08/2021. |FENNER & SMITH INC. | .......... 1,865.000 | ............ 69,232 XXX | 26,278 | oo 68,651 | ....... (42,372) | ovoveeveincirens | e [ e (42,372) [ oo | s 26,278 | oo | e 42,954 | ... 42,954 | .o XXX XXX
MERRILL LYNCH PIERCE
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD.. |..|01/08/2021.|FENNER & SMITHINC. | .cceeeeues 490.000 | ..oovernees 40,710 XXX | s 45179 | v 40,567 | .......... 4612 | s 46812 | oo [ s 45179 | e [ e (4,470 | .......... [CR(0) ) — 530 XXX XXX
MERRILL LYNCH PIERCE
718546 10 4 |PHILLIPS 66 ORD......cccoosivrerrrrireirerins .| 01/08/2021.| FENNER & SMITHINC. | .t 60.000 | ..covvrerner 4,242 XXX | s 4,093 | .o 4,196 | .o (104) | ovvrrereirerins (104) 4,093 | e [ s 149 | e 149 | oo XXX XXX
MERRILL LYNCH PIERCE
723484 10 1 | PINNACLE WEST ORD.....c.covvemevrrrrnirinns .| 01/08/2021. | FENNER & SMITH INC. 40.000 3,110 XXX | s 3,308 | oo 3,198 | oo 110 | oo 110 3,308 | ..o | s (198) | vovvveverns (198) | vvorrerriraens XXX XXX
MERRILL LYNCH PIERCE
72352L 10 6 |PINTEREST CLAORD.....ccooovuvireriiirrens .| 01/08/2021. | FENNER & SMITH INC. 125.000 8,983 XXX | s 3,091 | oo 8,238 | ........ (5,147) | coovvvrrerirerirnens (5,147) 3,001 | oo | e 5,892 | .o 5,892 | .o XXX XXX
MERRILL LYNCH PIERCE
723787 10 7 |PIONEER NATURAL RESOURCE ORD.... |..|01/08/2021. |FENNER & SMITHINC. | .ot 75.000 | oo 9,842 XXX | s 13,448 | .o 8,542 | ... 4,907 | oo 4,907 | oo | v 13,448 | .o [ e (3,606) | .......... (3,606) | ..ovoernrne 41 XXX XXX
MERRILL LYNCH PIERCE
727493 10 8 |PLANTRONICS ORD........ccocovmrvmrrrnrrirens .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | .ooerernnens 1,556 XXX | s 2,625 | oo 1,352 | oo 1,273 | e 1,273 2,625 | .o | e (1,069) | .......... (1,069) | c.oovereiriinne XXX XXX
MERRILL LYNCH PIERCE
72919P 20 2 |PLUG POWER ORD........c.covvumrrirrrrnerines .| 01/08/2021. | FENNER & SMITHINC. | . 150.000 | cooovvvrnnens 8,065 XXX | s 1481 | e 5,087 | ......... (3,908) [ ..oovrrrrrriraens (3,906) 1181 [ s | e 6,884 | ........... 6,884 | ...ccoovririrnnn XXX XXX
MERRILL LYNCH PIERCE
731068 10 2 |POLARIS INDUSTRIES ORD...........ccconec. .| 01/08/2021. | FENNER & SMITH INC. 30.000 3,146 XXX | s 2,800 | oo 2,858 | oo ((12) ) S (59) 2,800 | v | e 346 | .o 346 | .o XXX XXX
MERRILL LYNCH PIERCE
73278L 10 5 |POOL ORD......ccoovrurrrierirrereerreisirieninens .| 01/08/2021. | FENNER & SMITH INC. 15.000 5,865 XXX | s 2,231 | s 5588 | ... (3,357) | coovevrrerirrirens (3,357) 2,231 | oo | e 3,634 | ... 3,634 | . XXX XXX
MERRILL LYNCH PIERCE
737446 10 4 |POST HOLDINGS ORD.......cccovvvvrrnririrrnns .| 01/08/2021. [FENNER & SMITHINC. | v 35.000 | oo 3,523 XXX | 3,249 | i 3,535 | i (V215 N (286) 3,249 | oo | e 274 | 274 | .o XXX XXX
MERRILL LYNCH PIERCE
741447 10 8 |T ROWE PRICE GROUP ORD.................. ..|01/08/2021. [FENNER & SMITH INC. | ..o 120.000 | .ocevnnee 18,541 XXX | e 12,187 | oo 18,167 | ......... (Ce1<10) N I (5,980) [ .oovvvveercerenns | e 12,187 | oo | v 6,354 | ........... 6,354 | .o XXX XXX
MERRILL LYNCH PIERCE
74164M 10 8 |PRIMERICA ORD......occoovrumrimrirneirieiseinns .| 01/08/2021.| FENNER & SMITHINC. | .o 25.000 | .covvvrernes 3,407 XXX | e 2,903 | oo 3,348 | .o (445) | vvorreeiei (445) 2,903 | oo | s 504 | e 110 N XXX XXX
MERRILL LYNCH PIERCE
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD...... .| 01/08/2021. | FENNER & SMITH INC. 160.000 8,296 XXX | s 9,387 | oo 7,938 | oo 1,450 | .o, 1,450 9,387 | e | e (1,091) | ovvvvees (1,091) | oo XXX XXX
MERRILL LYNCH PIERCE
74267C 10 6 |PROASSURANCE ORD.. .| 01/08/2021. | FENNER & SMITH INC. ..60.000 XXX 1,669 2,737 XXX XXX
MERRILL LYNCH PIERCE
742718 10 9 |PROCTER & GAMBLE ORD........c.covvernee. .| 01/08/2021. | FENNER & SMITHINC. | . 900.000 | .......... 124,901 XXX | s 88,439 | .o 125,226 | ....... (36,787) | .vevucercrrrrrns [ eerrriverirerins [ e (36,787 [ ..ovevrcererircres | vevrrrercninns 88,439 | ..oovverririns | e 36,462 | ......... 36,462 | ...ocorvviiirinne XXX XXX
MERRILL LYNCH PIERCE
743315 10 3 |PROGRESSIVE ORD.......cccoovvermrirririirnnns .1 01/08/2021. [FENNER & SMITHINC. | oo 325.000 | ..oovennan 30,709 XXX 22272 | ... 32,136 | ......... (9,864) | ..oovveverrirerins (9,864) | .oovvvevevervcirenn | e 22,272 | v | e 8,437 | o 8,437 | ......... 1,495 XXX XXX
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MERRILL LYNCH PIERCE
74340W 10 3 |PROLOGIS REIT.....ccovverierrrirrirerienirenes .| 01/08/2021. | FENNER & SMITH INC. 345.000 33,324 XXX | s 22,622 | oo 34,383 | ....... (T1,761) | v [ e [ (T1,761) [ v | eevrrreirciinns 22,622 | oo | e 10,702 | .ovvenee 10,702 | .veovvirins XXX XXX
MERRILL LYNCH PIERCE
743606 10 5 |PROSPERITY BANCSHARES ORD... .| 01/08/2021. | FENNER & SMITH INC. ....106.000 7,513 XXX 7,523 7,352 171 7,523 XXX XXX
MERRILL LYNCH PIERCE
744320 10 2 |PRUDENTIAL FINANCIAL ORD................ .| 03/24/2021. [FENNER & SMITHINC. | v 150.000 | ..covvennne 12,960 XXX | s 15,420 | .oocvvvernnee. M7 | 3710 | 3710 | oo | e 15,420 | oo [ e (2,460) | .......... (PRL0) N 109 XXX XXX
PUBLIC SERVICE ENTERPRISE GROUP MERRILL LYNCH PIERCE
744573 10 6 |ORD .| 01/08/2021. [FENNER & SMITHINC. | oo 350.000 | ..coconne 20,055 XXX | s 19,089 | .o 20,405 | ......... (1,316) | oo (1,316) [ o | e 19,089 | .o [ e 966 | ..o 966 | ..o XXX XXX
MERRILL LYNCH PIERCE
745867 10 1 |PULTEGROUP ORD.......ccocommrieireriniinns .| 01/08/2021.| FENNER & SMITHINC. | e 115.000 | coovvernnens 4,775 XXX | e 2,712 | o 4,959 | ... (2,287) | oo, (2,247) 2,712 | oo | e 2,063 | oo 2,063 | ..o 16 XXX XXX
MERRILL LYNCH PIERCE
74587V 10 7 |PUMABIOTECHNOLOGY ORD................ .| 01/08/2021. | FENNER & SMITH INC. 30.000 341 XXX | s 1,242 | oo 308 | o 934 | oo 934 1,242 | o [ (901) | wevvrreres (L0 ) XXX XXX
MERRILL LYNCH PIERCE
74624M 10 2 |PURE STORAGE CLA ORD.........coccorvrnnne .| 01/08/2021. | FENNER & SMITHINC. | . 145.000 | cooovvvrnnes 3,440 XXX | s 3,194 | s 3,278 | oo (84) [ overereriiinns (84) 3194 | e | e 245 | s 245 | e XXX XXX
MERRILL LYNCH PIERCE
74640Y 10 6 |PURPLE INNOVATION ORD...........cccouu... .| 01/08/2021. | FENNER & SMITH INC. 25.000 858 XXX | e 816 | oo 824 | .o [C:)) (8) 816 [ . | e A2 | e 42 | XXX XXX
MERRILL LYNCH PIERCE
747316 10 7 |QUAKER CHEMICAL ORD........cocvvrrrrrnenn .| 01/08/2021. [FENNER & SMITHINC. | v 15.000 | .oovverennes 4,070 XXX | e 2,928 | .o 3,801 | oo (872) | vverevreririranine (872) 2,928 | .o | s 1,142 | o 1,142 | e XXX XXX
MERRILL LYNCH PIERCE
74733V 10 0 |QEP RESOURCES ORD.........ccocoommiirnrrinne .| 01/08/2021. | FENNER & SMITH INC. 290.000 810 XXX | s 3277 | oo 693 | .. 2,584 | i 2,584 K2 /(IS IO (2,467) | ... (2,467) | ..o XXX XXX
MERRILL LYNCH PIERCE
74736K 10 1 |QORVO ORD......ccooomrvrrrerneerenieeneineninns .| 01/08/2021.| FENNER & SMITHINC. | .t 65.000 | .cooovrenne 11,660 XXX | s 4570 | oo 10,808 | ......... (1) | — (6,238) 4570 | oo | e 7,091 | oo 7,091 | oo XXX XXX
MERRILL LYNCH PIERCE
74736L 10 9 | Q2 HOLDINGS ORD.......cccovvrmerrrererrernenns .| 01/08/2021. | FENNER & SMITH INC. 25.000 3,156 XXX | s 2,226 | oo 3,163 | oo (937) | ovverrereereei (937) 2,226 | oo | s 930 | o 930 | v XXX XXX
MERRILL LYNCH PIERCE
747525 10 3 | QUALCOMM ORD.....cocovrermrerirrenireirnerins .| 01/08/2021. | FENNER & SMITHINC. | . 460.000 | ...ocoonee. 72,049 XXX | s 30,700 | oo 70,076 | ...... (39,376) | ..vvveerncrenrnie [ eerrrinerirerins [ i (RIRCTAC) N ORI ISR 30,700 | oo | e 41349 | ... 41,349 | ..o XXX XXX
MERRILL LYNCH PIERCE
74762E 10 2 |QUANTA SERVICES ORD.......ccccvvvrrurnnne .| 01/08/2021. [FENNER & SMITHINC. | v 90.000 | ..oovvrernee 6,837 XXX | e 2,853 | e 6,482 | ......... (3,629) | cvvovverirrirerins (3,629) 2,853 | o | e 3,984 | ... 3,984 | ..o 5 XXX XXX
MERRILL LYNCH PIERCE
74834L 10 0 |QUEST DIAGNOSTICS ORD.......cccccorurune .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..cooovnnee 6,148 XXX | 5170 | oo 5,959 | .o (U4 (789) BAT0 [ v | s 978 | v 978 | o XXX XXX
MERRILL LYNCH PIERCE
74838 10 1 |QUIDEL ORD....ccstvuurirerrcrirrereerssineinnas .| 01/08/2021. | FENNER & SMITH INC. 15.000 2,978 XXX 951 2,695 | ......... (ALK) | P—— (1,743) 951 [ o | e 2,027 | oo 2,027 | .o XXX XXX
MERRILL LYNCH PIERCE
74915M 10 0 |QURATE RETAIL SRSA ORD........cccoonnee .| 01/08/2021. | FENNER & SMITH INC. 455.000 5,038 XXX | s 6,736 | oo 4,991 | o 1744 |, 1,744 6,736 | ..ovvervreerenns | cereens (1,698) | ...cnvc. (1,698) | .voovereerrinne XXX XXX
MERRILL LYNCH PIERCE
74967X 10 3 |RHORD .| 01/08/2021. | FENNER & SMITH INC. XXX (3,398) 1,078 XXX XXX
MERRILL LYNCH PIERCE
749685 10 3 |RPM ORD .| 01/08/2021. | FENNER & SMITH INC. 65.000 5,720 XXX | s 3,890 | oo 5,901 | ....coe. (2,010) [ oo (2,010) 3,890 | .o | e 1,830 | oo 1,830 [ .o XXX XXX
MERRILL LYNCH PIERCE
751212 10 1 |RALPH LAUREN CL AORD.......ccccouvrrrnn .| 01/08/2021. [FENNER & SMITH INC. | v 40.000 | .covvrennes 4,379 XXX | 4,679 4,150 | .. 529 | 529 4679 | o e (100 [P (1010 XXX XXX
MERRILL LYNCH PIERCE
75281A 10 9 |RANGE RESOURCES ORD.........cccovvvvneee .| 01/08/2021.| FENNER & SMITHINC. | e 260.000 | .....ccooone 1,953 XXX | s 4503 | oo 1,742 | e 2,761 | oo 2,761 4503 | oo | s (2,550) | .....oe.. (2,550) | cvoovereiriinne XXX XXX
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MERRILL LYNCH PIERCE
753422 10 4 |RAPID7 ORD......cocomirimrirrereernirerierinens .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,178 XXX | s 1412 | e 2,254 | oo (843) | verrerircrinns (843) TA12 | e [ e V(YA - T67 | e XXX XXX
MERRILL LYNCH PIERCE
754212 10 8 |RAVEN INDUSTRIES ORD. .| 01/08/2021. | FENNER & SMITH INC. XXX 456 1,780 XXX XXX
MERRILL LYNCH PIERCE
754730 10 9 |RAYMOND JAMES ORD.........ccorvrierrnrines .| 01/08/2021. [FENNER & SMITHINC. | v 70.000 | oo 7,139 XXX | 6,303 | .o 6,697 | .cocveeene (394) [ v (394) 6,303 | .o [ e 837 | o 837 | v 27 XXX XXX
MERRILL LYNCH PIERCE
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD......... ..101/08/2021. | FENNER & SMITH INC. 515.000 35,973 XXX | et 41,531 | s 36,828 | .......... 4,704 | o 4704 | o | e 41,531 [ i | e (5,558) | ..vvvee (5,558) | cvvvvnrereriiinns XXX XXX
MERRILL LYNCH PIERCE
75524B 10 4 |RBC BEARINGS ORD.........coooomierriiriiinns .| 01/08/2021.| FENNER & SMITHINC. | .. 20.000 | .covovrernes 3,720 XXX | e 2,944 | s 3,581 | oo [(115) 1 (636) 2,944 | i | s 775 | oo 775 | e XXX XXX
MERRILL LYNCH PIERCE
75524W 10 8 |RE MAX HOLDINGS CL A ORD.......cc.oc.c.. .| 01/08/2021. | FENNER & SMITH INC. 10.000 382 XXX | s 308 | s 363 | e ((15) ) (56) 308 | | i T4 | s T4 | e, XXX XXX
MERRILL LYNCH PIERCE
756109 10 4 |REALTY INCOME REIT ORD.......ccccormvvenee .| 01/08/2021. | FENNER & SMITH INC. 85.000 5,077 XXX | s 4872 | v, 5284 | ...ccooonne. (A12) | oo (412) 4872 | oo | s 205 | v 205 | .o 20 XXX XXX
MERRILL LYNCH PIERCE
75615P 10 3 |REATA PHARMACEUTICALS CLAORD..|..|01/08/2021. [FENNER& SMITHINC. | .. 10.000 | .covovrvrne 1,205 XXX | s 1156 | v 1,236 | .o (£:10) 1 RS (80) 1,156 [ oo [ e 49 | e 49 | XXX XXX
MERRILL LYNCH PIERCE
758849 10 3 |REGENCY CENTERS REIT ORD.............. .| 01/08/2021. [FENNER & SMITHINC. | oo 120.000 | ..ooovvrnnee 5,458 XXX | 7,585 | o 5476 | ... 2,110 | 2,110 7,585 | o [ v (2,127) | v (2,127) | covveevrennne Al XXX XXX
MERRILL LYNCH PIERCE
75886F 10 7 |REGENERON PHARMACEUTICALS ORD|..|01/08/2021. [FENNER & SMITHINC. | . 25.000 | .coooovrenne 12,468 XXX | s 9,549 | oo, 12,078 | ......... (V72 | (2,529) 9,549 | .o | e 2,919 | oo 2,919 | XXX XXX
MERRILL LYNCH PIERCE
75901B 10 7 |REGENXBIO ORD......ccooevommivmerierircireenns .| 01/08/2021.| FENNER & SMITHINC. | .t 30.000 | coererneens 1,409 XXX | s 1,808 | oo 1,361 | oo AT | i 447 1,808 | oo [ s (C0[0) ) I [C10[0) N XXX XXX
MERRILL LYNCH PIERCE
759351 60 4 |REINSURANCE GROUP OF AMER ORD. |.. | 01/08/2021.| FENNER & SMITH INC. 20.000 2,313 XXX | s 2,834 | s 2,318 | e L3 [ 516 2,834 | s | s (4] I (7)) - XXX XXX
MERRILL LYNCH PIERCE
759916 10 9 |REPLIGEN ORD.......ccoeverrvreririrerieinns .| 01/08/2021. | FENNER & SMITH INC. 30.000 6,250 XXX | s 3,913 | oo 5749 | ... (1,836) [ vvoovvrrerrerens (1,836) 3913 | e | e 2,338 | oo 2,338 | oo XXX XXX
MERRILL LYNCH PIERCE
76029L 10 0 |REPAY HOLDINGS CL AORD........ccoornne ..101/08/2021. | FENNER & SMITH INC. 75.000 2,019 XXX | 1,845 | i 2,046 | ...coccene. (201) [ v (201) 1,845 | o | e 174 | e 174 | i XXX XXX
MERRILL LYNCH PIERCE
761152 10 7 |RESMED ORD......ccovvviiriemrirerinieierinnins .| 01/08/2021. [FENNER & SMITH INC. | v 60.000 | ..ccoovenee 13,136 XXX [ 6,273 | coverirne 12,754 | ......... (6,481) | oo (6,481) 6,273 | .o [ e 6,863 | ........... 6,863 |...cooiriririenne XXX XXX
MERRILL LYNCH PIERCE
76155X 10 0 |REVOLUTION MEDICINES ORD.............. .| 01/08/2021. | FENNER & SMITH INC. 50.000 2,016 XXX | e 2,143 | s 1,980 | oo 163 | oo 163 2,143 | e | e (V1)) — (V20 ) I— XXX XXX
REXFORD INDUSTRIAL REALTY REIT MERRILL LYNCH PIERCE
76169C 10 0 |[ORD .| 01/08/2021. | FENNER & SMITH INC. 65.000 3,045 XXX | e 2,503 | oo 3,192 | o (G131 (689) 2,503 | .o | s 542 | o 542 | .o 14 XXX XXX
MERRILL LYNCH PIERCE
76680R 20 6 |RINGCENTRAL CL A ORD .| 01/08/2021. | FENNER & SMITH INC. XXX (7,562) 1,912 XXX XXX
MERRILL LYNCH PIERCE
770323 10 3 |ROBERT HALF ORD......c.cocomererreririnninne .| 01/08/2021. | FENNER & SMITH INC. 60.000 3,862 XXX | s 3,956 3,749 | .. 208 | oo 208 3,956 | ..overireienns | e (L)) [, (1)) - XXX XXX
MERRILL LYNCH PIERCE
77543R 10 2 [ROKU CLAORD......ccovriinirrieirneierrenes .| 01/08/2021. [FENNER & SMITHINC. | v 25.000 | .coovrrennes 9,978 XXX | 3,248 | oo 8,301 | ...ccooe. (CH0K) | I (5,053) 3,248 | .o | e 6,730 | ..cocoeed 6,730 | .oeiriirienne XXX XXX
MERRILL LYNCH PIERCE
775711 10 4 |ROLLINS ORD.....ovvvrvirriirerrririreniernins ..101/08/2021. [FENNER & SMITHINC. | oo 165.000 | ..ovvverees 6,731 XXX | 4154 | o 6,447 | ......... (2,293) | oo (2,293) 4154 | e | e 2,577 | oo 2,577 | o XXX XXX
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MERRILL LYNCH PIERCE
776696 10 6 |ROPER TECHNOLOGIES ORD................ .| 01/08/2021. | FENNER & SMITH INC. 15.000 6,466 XXX | s 3,116 | oo 6,466 | ......... (3,351) [ oo (3,351) 3,116 | s | e 3,351 | v 3,351 | oo 8 XXX XXX
MERRILL LYNCH PIERCE
780287 10 8 |ROYAL GOLD ORD. .| 01/08/2021. | FENNER & SMITH INC. ..45.000 4,752 XXX 4,786 (1,424) 3,362 XXX XXX
MERRILL LYNCH PIERCE
78409V 10 4 | S&P GLOBAL ORD.......ccovemrverrrireririnins .| 01/08/2021. [FENNER & SMITHINC. | oo 120.000 | ..oovvennen 39,220 XXX | 21,862 | .o 39,448 | ....... (17,588) | vvoverevrrvrrerens | ervvrererrseiinens [ verinians (17,586) [ ..vovervververs | e 21,862 | oo | e 17,359 | ......... 17,359 | .o XXX XXX
MERRILL LYNCH PIERCE
78410G 10 4 |SBA COMMUNICATIONS CL AREIT ORD|.. | 01/08/2021. |FENNER & SMITH INC. | .............d 60.000 | ..ccooenen 16,068 XXX [ 9181 | oo 16,928 | ......... (7,747) | o (7,747) 9,181 | oo | e 6,888 | .......... 6,888 |..cooiiiine XXX XXX
MERRILL LYNCH PIERCE
784117 10 3 | SEIINVESTMENTS ORD......cccovvvvrrirnnnns .| 01/08/2021.| FENNER & SMITHINC. | .o 75.000 | coooervrneens 4,635 XXX | s 4,205 | oo 4310 | oo TRL0) (106) 4,205 | oo [ s 431 | e 431 | s 28 XXX XXX
MERRILL LYNCH PIERCE
78440X 10 1 |SL GREEN RLTY REIT ORD......ccccrmerirnce .| 01/21/2021.| FENNER & SMITHINC. | .ot 97.000 | .oovrerneens 7,812 XXX | s 8,990 | oo 5,660 | .........c 3214 | oo 3,214 8,990 | ..ovvererrirenns | eerrens (1,178) | ovvvvees ()] — 190 XXX XXX
MERRILL LYNCH PIERCE
78440X 80 4 |SL GREEN RLTY REIT ORD......ccoerrerirnee .| 03/24/2021.| FENNER & SMITHINC. | .o 60.000 | ..cooovrerne 4,364 XXX | s 5,890 | ovvovrerieereriennns [ s | e 0 5,690 | .oveuerrrerienns | cereens (1,325) | cvvvees (1,325) | oo 36 XXX XXX
MERRILL LYNCH PIERCE
78442P 10 6 |SLM ORD .| 01/08/2021. | FENNER & SMITH INC. 250.000 3,256 XXX | s 2,665 | oo 3,098 | oo (G (433) 2,665 | .o | s 591 | v 591 | i XXX XXX
MERRILL LYNCH PIERCE
78454L 10 0 |SMENERGY ORD......cocovermririrvirrirerinnins .| 01/08/2021. [FENNER & SMITHINC. | oo 130.000 | ..ovvvrrnee 1,094 XXX | 3914 | 796 | oo 3119 | 3,119 3914 | e | e (2,821) [ vvvvee [V 7} | I XXX XXX
SS AND C TECHNOLOGIES HOLDINGS MERRILL LYNCH PIERCE
78467J 10 0 |ORD .| 01/08/2021.| FENNER & SMITHINC. | i 80.000 | ..oeverneens 5,747 XXX | s 4,105 | e, 5820 | ......... (AL | E— (1,715) 4,105 | oo | e 1,642 | .o 1,642 | .o XXX XXX
MERRILL LYNCH PIERCE
78573M 10 4 |SABRE ORD......ccocosvvimrireirerineinerienineens .| 01/08/2021. | FENNER & SMITHINC. | e 230.000 | ..coocrernee 2,889 XXX | s 5,306 | oo 2,765 | .o 2,542 | oo 2,542 5,306 | ..cvvererrirenns | cereens (2,417) | v (2,417) | o XXX XXX
MERRILL LYNCH PIERCE
78645L 10 0 | SAFEHOLD ORD....ccovverirrcrierrerirenircens .| 01/08/2021.| FENNER & SMITHINC. | .o 20.000 | .ccovvrrrne 1,485 XXX | s 1,071 | o 1,450 | oo (CT4) ) I (379) 1071 [ s [ e 415 | s 415 | e 3 XXX XXX
MERRILL LYNCH PIERCE
78667 10 8 | SAGE THERAPEUTICS ORD.......ccccovvrvenee .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,272 XXX | s 3478 | oo 2,163 | .o 1,315 | s 1,315 3478 | oo | e (1,206) | ...cooec. (1,208) | cvoovvercernrinne XXX XXX
MERRILL LYNCH PIERCE
78709y 10 5 |SAIAORD ..|01/08/2021. [FENNER & SMITHINC. | v 25.000 | .cooverrennes 4,828 XXX | 1,627 | o 4,520 | ......... (2,893) | oo (2,893) 1,627 | o | e 3,201 | oo 3,201 | .o XXX XXX
SAILPOINT TECHNOLOGIES HOLDINGS MERRILL LYNCH PIERCE
78781P 10 5 |ORD ..|01/08/2021. [FENNER & SMITH INC. | ..o 55.000 | .oorererns 3,166 XXX [ 1,629 | oo 2,928 | ... (QIRI[0) ) I (1,300) 1,629 | oo | e 1,538 | s 1,538 | oo XXX XXX
MERRILL LYNCH PIERCE
79466L 30 2 | SALESFORCE.COM ORD.......ccccommrvmirnnee .| 01/08/2021. | FENNER & SMITHINC. | . 365.000 | ....coeoee 81,040 XXX | 64,187 | oo 81,223 | ....... (17,036) | .vvveeerereenins [ eermrrirseinenins [ e (17,036) [ ..ovvvneerrirenns | cevrrreerneennnd 64,187 | .ooovveereveenns | e 16,853 | .oovouee 16,853 | ..o XXX XXX
SANTANDER CONSUMER USA MERRILL LYNCH PIERCE
80283M 10 1 |HOLDINGS ORD .| 01/08/2021.| FENNER & SMITHINC. | .o 90.000 | c.ooererneens 1,896 XXX | s 1,738 | e 1,982 | oo (244) | oo (244) 1,738 [ e [ e 158 | o 158 | oo XXX XXX
MERRILL LYNCH PIERCE
803607 10 0 |SAREPTA THERAPEUTICS ORD.. .| 01/08/2021. | FENNER & SMITH INC. XXX (723) 1,835 XXX XXX
MERRILL LYNCH PIERCE
806407 10 2 |HENRY SCHEIN ORD......ccccouvermrvririninnne .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | coovvvrreees 7,209 XXX | s 6,771 6,686 85 | s 85 8,771 | v | e 438 | oo 438 [ . XXX XXX
MERRILL LYNCH PIERCE
806857 10 8 | SCHLUMBERGER ORD.........cccormruerrnrines .| 03/24/2021. [FENNER & SMITHINC. | v 580.000 | ..cocouee 16,095 XXX | 29,336 | .o 12,661 | ........ 16,675 | .o v [ v 16,675 | .vveveeeivivies | v 29,336 | .o | e (13,241) | ........ (13,241) | oo 73 XXX XXX
MERRILL LYNCH PIERCE
80706P 10 3 |SCHOLAR ROCK HOLDING ORD............. .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | coverernnes 1,379 XXX | 1,360 | oo 1,456 | oo (1)) R (96) 1,360 | oo | e 19 | s 19 | s XXX XXX
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MERRILL LYNCH PIERCE
808513 10 5 | CHARLES SCHWAB ORD........ccoouvrerinns .| 01/08/2021. | FENNER & SMITHINC. | . 805.000 | ............ 47,472 XXX | s 39,928 | .o 42,697 | ......... (2,769) | .ooovvrrerirrirens (2,769) | ..ovvrneveerieres | cerireereninns KIS 7 N O O 7544 | ... 7544 | oo, XXX XXX
SCIENCE APPLICATIONS INTERNATIAL MERRILL LYNCH PIERCE
808625 10 7 |ORD .| 01/08/2021. | FENNER & SMITH INC. 35.000 3,332 XXX (744) 2,569 XXX XXX
MERRILL LYNCH PIERCE
816850 10 1 |SEMTECH ORD.....cccovvvvvrvrirerrnrirrirerinninns .| 01/08/2021. [FENNER & SMITHINC. | v 70.000 | oo 5,200 XXX | 3,459 | 5,046 | ........ (1,587) | oo (1,587) 3,459 | .o | e 1,740 | e 1,740 | e XXX XXX
MERRILL LYNCH PIERCE
81725T 10 0 |[SENSIENT TECH ORD......cccevovvrririrerrnnnns .. |01/08/2021. [FENNER & SMITH INC. | ..o 50.000 | .oovevernns 3,866 XXX [ 3,772 3,689 84 | 84 3772 | e | e 17/ S N 9 | XXX XXX
MERRILL LYNCH PIERCE
81750R 10 2 |SERES THERAPEUTICS ORD...........ccc.... .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | coovrerneens 1,931 XXX | e 2,242 1,715 | .. 527 | o 527 2,242 | oo | e (311) | cevverirees (<3 ) XXX XXX
SERITAGE GROWTH PROPERTIES CL A MERRILL LYNCH PIERCE
81752R 10 0 [ORD .| 01/08/2021. | FENNER & SMITH INC. 40.000 582 XXX | s 1,800 | oo 587 | oo 1,213 | s 1,213 1,800 [ oo [ e (1,218) | ocvvvees ((IVAL:) | XXX XXX
SERVICE CORPORATION MERRILL LYNCH PIERCE
817565 10 4 |INTERNATIONL ORD .| 01/08/2021. | FENNER & SMITHINC. | . 160.000 | c.evvvrrees 8,130 XXX | s 7,008 | oo 7,856 | oo (848) | .verrerrirrinns (848) 7,008 | ..o | e 1,122 | e 1122 | XXX XXX
MERRILL LYNCH PIERCE
81761L 10 2 |SERVICE PROPERTIES TRUST ORD...... .| 01/08/2021. | FENNER & SMITHINC. | . 210.000 | ..cococvvvnee 2,415 XXX | s 5,762 | oo 2413 | 3,350 | oo 3,350 5,762 | .oveerveveienns | cerins (3,347) | ocvovee (3,347) | oo XXX XXX
MERRILL LYNCH PIERCE
81762P 10 2 | SERVICENOW ORD.......cccourvvrvrirmrrernnins .| 01/08/2021. [FENNER & SMITHINC. | v 35.000 | .covveene 18,537 XXX [ 6,025 | .o 19,265 | ....... (13,240) | ..o | ervvrererineiinins [ e (13,240) 6,025 | .o | e 12,511 | ... 12,511 | XXX XXX
MERRILL LYNCH PIERCE
824348 10 6 | SHERWIN WILLIAMS ORD........cccoorvrurnc .| 01/08/2021.| FENNER & SMITHINC. | .t 10.000 | covocrernes 7,287 XXX | s 4148 | s 7,349 | ......... (3,201) [ oo (3,201) 4148 | o | e 3,139 | oo 3,139 | s XXX XXX
MERRILL LYNCH PIERCE
82710M 10 0 |SILK ROAD MEDICAL ORD........ccccomrrennee .| 01/08/2021. | FENNER & SMITH INC. 40.000 2,420 XXX | s 1,868 | .o 2,519 | o (G174 (652) 1,868 | ..o [ e 553 | coverirens 1K I N XXX XXX
MERRILL LYNCH PIERCE
82837P 40 8 |SILVERGATE CAPITAL CL A ORD........... .| 01/08/2021.| FENNER & SMITHINC. | .o 20.000 | .ccovvrrrne 1,482 XXX | s 908 | .o 1,486 | ..oocvenees [GY£) ) I (578) 908 [ ..o | verreriin 575 | v LY £ I XXX XXX
MERRILL LYNCH PIERCE
828806 10 9 |SIMON PROP GRP REIT ORD.........ccouu... .| 03/24/2021. | FENNER & SMITHINC. | . 180.000 | ..oovvveveee 16,849 XXX | s 31,073 | v 15,350 | ........ 15,723 | e | e | e 15,723 | oo | e 31,073 | [ s (14,224) | ....... (14,224) | ............ 234 XXX XXX
MERRILL LYNCH PIERCE
829214 10 5 | SIMULATIONS PLUS ORD......ccocovvvvrirnene ..|01/08/2021. [FENNER & SMITHINC. | v 15.000 | .covvrennee 1,235 XXX [ 946 | .o 1,079 | v (L) | P (133) 946 | .o | e 289 | o 289 | .o XXX XXX
SINCLAIR BROADCAST GROUP CL A MERRILL LYNCH PIERCE
829226 10 9 |ORD .. 1 01/08/2021. | FENNER & SMITH INC. 15.000 487 XXX | e 424 | 478 | o (6] (53) A2 | e | e 63 | i 63 [ XXX XXX
MERRILL LYNCH PIERCE
82982L 10 3 |SITEONE LANDSCAPE SUPPLY ORD..... .| 01/08/2021.| FENNER & SMITHINC. | .o 25.000 | .ovvererner 4,230 XXX | e 2,408 | oo 3,966 | ......... (1,558) | coooevrrcrrrrinnens (1,558) 2,408 | ..o | e 1,822 | e 1,822 | v XXX XXX
MERRILL LYNCH PIERCE
82982T 10 6 |SITIME ORD.....cccoovvereererinernerierireceneenns .| 01/08/2021.| FENNER & SMITHINC. | .ot 10.000 | oovvrerernes 1,206 XXX | s 919 | e 1,119 | s [P20[0) N (200) 919 [ s | e 287 | v 287 [ XXX XXX
MERRILL LYNCH PIERCE
83001A 10 2 |SIX FLAGS ENTERTAINMENT ORD......... ..101/08/2021. | FENNER & SMITH INC. 80.000 2,845 XXX 2,728 2,553 2,553 5,281 XXX XXX
MERRILL LYNCH PIERCE
830830 10 5 | SKYLINE CHAMPION ORD........c.ccovuirenee .| 01/08/2021. | FENNER & SMITH INC. 70.000 2,200 XXX | s 1,916 | oo 2,166 | .coovvrenee [V2510) N (250) 1,916 [ oo [ e 283 | oo 283 [ XXX XXX
MERRILL LYNCH PIERCE
83088M 10 2 | SKYWORKS SOLUTIONS ORD................ .| 01/08/2021. [FENNER & SMITHINC. | v 90.000 | ..cvvenne 14,712 XXX [ 7,633 | oo 13,759 | ... (L) I (6,126) 7,633 | oo | e 7,079 | oo 7,079 | XXX XXX
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MERRILL LYNCH PIERCE
83088V 10 2 |SLACK TECHNOLOGIES CL A ORD......... .| 01/08/2021. | FENNER & SMITHINC. | . 215.000 | ..coovrerne 9,103 XXX | s 6,880 | oo 9,227 | oo (2,347) | v (2,347) 6,880 | v | e 2,224 | ..o 2224 | .o, XXX XXX
MERRILL LYNCH PIERCE
831865 20 9 |A O SMITHORD.. .| 01/08/2021. | FENNER & SMITH INC. ....150.000 XXX (948) 7,275 XXX XXX
MERRILL LYNCH PIERCE
83200N 10 3 [SMARTSHEET CL A ORD.....ccccocmvrvrrnrirns ..101/08/2021. | FENNER & SMITH INC. 30.000 2,043 XXX | 1,452 | oo 2,079 | oo (740 ] P (627) 1,452 | o | e 591 | 591 | XXX XXX
MERRILL LYNCH PIERCE
832696 40 5 |JMSMUCKER ORD.......ccovmrrrrrrrirerrrnnnns .. |01/08/2021. [FENNER & SMITH INC. | .o 85.000 | .oovernnnd 9,869 XXX [ 8,850 | .o 9,826 | .cooovnnne [CL() (976) 8,850 | .oviiieriiean | e 1,019 | s 1,019 | XXX XXX
MERRILL LYNCH PIERCE
833034 10 1 | SNAP ON ORD.....ooovvrrrrrrircrrnrinerienienes .| 01/08/2021.| FENNER & SMITHINC. | .o 50.000 | cooerernecns 8,644 XXX | s 8,523 | oo 8,557 | oovvrins (K1) S (35) LY T TN IR 121 | e 121 | s XXX XXX
MERRILL LYNCH PIERCE
83417M 10 4 |SOLAREDGE TECHNOLOGIES ORD....... C|01/08/2021. [FENNER & SMITHINC. | . 35.000 | .oovernee 12,463 XXX | s 6,010 | v 11,169 | ......... (5,160) [ ..oovrrerrrerirnens (5,160) 6,010 | .oveoerereerenes | e 6,454 | ........... 6,454 | ..oovvreeins XXX XXX
MERRILL LYNCH PIERCE
838518 10 8 |SJERSEY INDS ORD.......oocomirrmriirnrrrns .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | coeovvrrneens 2,160 XXX | s 3,605 | oo 2,155 | e 1,450 | .o, 1,450 3,605 | ..o | e (1,445) | ......... (1,445) | ..ooveenne XXX XXX
MERRILL LYNCH PIERCE
840441 10 9 | SOUTH STATE ORD.......cccommrvmivririirinne .| 01/08/2021. | FENNER & SMITH INC. 40.000 3,156 XXX | s 3,608 | ..o 2,892 | oo 716 | oo 716 3,608 | ..o | s (451) | vovvevis (G ) XXX XXX
MERRILL LYNCH PIERCE
842587 10 7 |SOUTHERN ORD.......ccoorvmriierinririernninns .| 01/08/2021. [FENNER & SMITHINC. | v 485.000 | ... 29,857 XXX | 24642 | ..o 29,794 | ......... (I 7] I (5,152) [ ovvvervrinvirenn | e 24,642 | oo | e 5216 | .o 5,216 | .covivieiiiinnns XXX XXX
MERRILL LYNCH PIERCE
84265V 10 5 |SOUTHERN COPPER ORD.........cccccnnuenne .| 01/08/2021. | FENNER & SMITH INC. 40.000 2,857 XXX | s 1,654 | oo 2,605 | oo TCL0) (950) 1,654 | .o | s 1,203 | oo 1,203 | oo XXX XXX
MERRILL LYNCH PIERCE
844741 10 8 | SOUTHWEST AIRLINES ORD.................. .| 01/08/2021. | FENNER & SMITHINC. | . 140.000 | coovvvrnnes 6,576 XXX | s 8,028 | oo 6,525 | ..ccooonee 1,502 | ovvereerieens 1,502 8,028 | ...ooocrvrirenns | crrrens (1,452) | ... (1,452) | oo XXX XXX
MERRILL LYNCH PIERCE
844895 10 2 | SOUTHWEST GAS HOLDINGS ORD........ .| 01/08/2021. | FENNER & SMITH INC. 60.000 3,510 XXX | s 4,886 | ..o 3,645 | .o 1241 | s 1,241 4,886 | ..o [ s (1,376) | cvevees ((IRTL)] —— XXX XXX
MERRILL LYNCH PIERCE
845467 10 9 | SOUTHWSTN ENER ORD.........ccccorerernce .| 01/08/2021. | FENNER & SMITH INC. 720.000 2,270 XXX | s 3,967 | oo 2,146 | ..coooeee 1,822 | oo 1,822 3,967 | .o | e (1,697) | cvvvees (1,697) | oo XXX XXX
MERRILL LYNCH PIERCE
84763A 10 8 |SPECTRUM PHARMACEUTICALS ORD.. |..|01/08/2021. |FENNER & SMITHINC. | .. 120.000 | ..o 447 XXX | 1,766 | oo 409 | ......... 1,357 | v 1,357 1,766 | oo | e (1,319) | covvvreee (1,319) | v XXX XXX
MERRILL LYNCH PIERCE
848574 10 9 |SPIRIT AEROSYSTEMS HLDGS AORD.. |..|01/08/2021. [FENNER & SMITHINC. | .o 105.000 | ..oovvvrnen 4,199 XXX | e 8,904 | ..o 4104 | .......... 4,800 [ .o 4,800 8,904 | .o | e (4,705) | .......... (G (015) I 1 XXX XXX
MERRILL LYNCH PIERCE
848577 10 2 | SPIRIT AIRLINES ORD.......cccosvrmrrrerirnes .| 01/08/2021.| FENNER & SMITHINC. | .o 80.000 | ..oerernecns 1,955 XXX | s 3,594 | i 1,956 | .coovnne K 1,638 3594 | .o | e (1,638) | ..cvvevs (1,638) | cooovereerrinne XXX XXX
MERRILL LYNCH PIERCE
848637 10 4 | SPLUNK ORD......cccorvimirmerirerirncereniseinns .| 01/08/2021. | FENNER & SMITH INC. 50.000 8,269 XXX | s 4,923 | v, 8,495 | ........ (3,572) | cooevrerirrireens (3,572) 4,923 | oo | e 3,346 | ........... 3,346 | .o XXX XXX
MERRILL LYNCH PIERCE
85208M 10 2 | SPROUTS FARMERS MARKET ORD....... .| 01/08/2021. | FENNER & SMITH INC. XXX 1,122 4,338 XXX XXX
MERRILL LYNCH PIERCE
85209W 10 9 |SPROUT SOCIAL CLA ORD.........coccernee. .| 01/08/2021. | FENNER & SMITHINC. | .o 35.000 | .ovrrrneens 1,789 XXX | s 1,709 | i 1,589 | oo 120 | v 120 1,709 | oo [ 80 | s 80 | XXX XXX
MERRILL LYNCH PIERCE
852234 10 3 |SQUARE CLA ORD.......ccccovvvirrmirrirerinnins .1 01/08/2021. [FENNER & SMITHINC. | v 130.000 | ..oovvennee 31,387 XXX | s 18,501 | ovvvverrnee 28,293 | ......... (9,792) | cvvvvereririrernnes (C A7) | N IO, 18,501 | oo | e 12,886 | ......... 12,886 |..ccovriririnne XXX XXX
MERRILL LYNCH PIERCE
852312 30 5 |STAAR SURGICAL ORD......cccoonmvrrrririnne .| 01/08/2021.| FENNER & SMITHINC. | .. 20.000 | .ccooovrerne 1,687 XXX | s 800 | .ooovverirens 1,584 | oo U7 ) I (784) 800 [ .o | e 887 | o 887 | oo XXX XXX
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MERRILL LYNCH PIERCE
85254) 10 2 |STAG INDUSTRIAL REIT ORD................. .. 101/08/2021. | FENNER & SMITH INC. 90.000 2,733 XXX | 2,695 | .o 2,819 | s (124) | oo (124) 2,695 | .o | e 38 | s 38 | s 11 XXX XXX
MERRILL LYNCH PIERCE
852857 20 0 |STAMPS.COMORD........cccooimmmrimirrinnnens ..101/08/2021. [FENNER & SMITHINC. | ... 20.000 | ...coooonnv 4,212 XXX | 4,055 | oo 3924 | oo 131 | 131 4,055 | .o | e 158 | oo 158 | XXX XXX
MERRILL LYNCH PIERCE
855244 10 9 | STARBUCKS ORD.......cccoervrervrrirririiirenns ..101/08/2021. | FENNER & SMITH INC. 495.000 52,302 XXX | 27,730 | oo 52,955 | ... (25,225) [ .vvoverrrerrinnns (VAT | [N 27,730 | v | e 24,572 | ......... 24572 | oo XXX XXX
MERRILL LYNCH PIERCE
858119 10 0 |STEEL DYNAMICS ORD.......cccovvrirvririenes ..101/08/2021. | FENNER & SMITH INC. 210.000 8,291 XXX [ 9,108 | .o 7,743 | ... 1,365 | oo 1,365 9,108 [ .oveeeeereriees | e (LA - (CEQ ] = 53 XXX XXX
MERRILL LYNCH PIERCE
860630 10 2 |STIFEL FINANCIAL ORD........ccccoovermurrurnas .. 101/08/2021. [FENNER & SMITHINC. | .. 80.000 | ...oovvevnen 4,187 XXX | 2643 | oo 4,037 | ......... (1,394) | oo (1,394) 2,643 | oo | e 1,545 | .......... 1,545 | oo XXX XXX
MERRILL LYNCH PIERCE
860897 10 7 |STITCHFIXCLAORD......cccooovvermrrrinnnens .. 101/08/2021. [FENNER & SMITHINC. | ... 30.000 | ..cooorvernene 1,667 XXX | 959 | i 1,762 | o [CEI0ZA T (802) 959 | v | e 707 | oo 707 | XXX XXX
MERRILL LYNCH PIERCE
861896 10 8 |STONEX GROUP ORD... .1 01/08/2021. | FENNER & SMITH INC. 15.000 924 XXX (239) 629 XXX XXX
MERRILL LYNCH PIERCE
86272C 10 3 |STRATEGIC EDUCATION ORD................ .. 101/08/2021. | FENNER & SMITH INC. 25.000 2,269 XXX 981 3,364 XXX XXX
MERRILL LYNCH PIERCE
863667 10 1 |STRYKER ORD......cccoovrvvvereriiirrirenirernnines .| 01/08/2021. [FENNER & SMITHINC. | oo 100.000 | .....couv.. 24,365 XXX (12 O IS 17,16 | oo | e 7,249 | ........... 7,249 | . 63 XXX XXX
MERRILL LYNCH PIERCE
86771W 10 5 | SUNRUN ORD......cccooommrrimrrirmrriieriiienees .. 101/08/2021. [FENNER & SMITHINC. | .. 80.000 | ..oovvvevneee 7,719 XXX (3,138) 2412 | o | e 5,307 | coovvvennns 5,307 | .o XXX XXX
SUNSTONE HOTEL INVESTORS REIT MERRILL LYNCH PIERCE
867892 10 1 |ORD .. 101/08/2021. [FENNER & SMITHINC. | ... 280.000 | ..o 3,139 XXX 1,123 4,295 XXX XXX
868157 30 6 |SUPERIENERSVCSORD.........ccccouvvuvnae .. 102/02/2021. | Adjustment 18.000 18 XXX 1,761 1,762 XXX XXX
MERRILL LYNCH PIERCE
868459 10 8 | SUPERNUS PHARMACEUTICALS ORD...|..|01/08/2021.|FENNER & SMITHINC. | ...l 60.000 | ...cccouunee 1,635 XXX 1,281 2,791 | e | e (1,155) | v (1,155) | oo XXX XXX
MERRILL LYNCH PIERCE
871607 10 7 |SYNOPSYS ORD.... .1 01/08/2021. | FENNER & SMITH INC. XXX I I (12,069) 6,077 XXX XXX
MERRILL LYNCH PIERCE
87161C 50 1 |SYNOVUS FINANCIAL ORD.........ccccuvveunee .. 101/08/2021. | FENNER & SMITH INC. 140.000 5,061 XXX 1,788 6,319 | oo | e (1,258) | .......... (VA1) — 46 XXX XXX
MERRILL LYNCH PIERCE
87162W 10 0 [SYNNEX ORD........cccovrimmmrirrrriirniienii ..101/08/2021. [FENNER & SMITHINC. | ... 50.000 | ...coovvvvnnn 4,345 XXX (2,282) 1,790 | s [ e 2,555 | .......... 2,555 | .o XXX XXX
MERRILL LYNCH PIERCE
871829 10 7 [SYSCOORD.....ccoommmriimriirrianeiieniii .. 101/08/2021. [FENNER & SMITHINC. | ... 145.000 | ...cccceeen. 11,243 XXX | 10,211 | oo 10,768 | ........... (B57) | covvvrrrieariii (LT ) O I 10,211 | oo | e 1,033 | .o 1,033 | .o 65 XXX XXX
MERRILL LYNCH PIERCE
872307 10 3 | TCF FINANCIAL ORD.......ccoovvvrvrririririrnes .| 01/08/2021. [FENNER & SMITHINC. | o 90.000 | coovvrrirens 3,858 XXX | 4729 | s 3,330 | v 1,399 | v 1,399 4729 | o e (C(0)] — [C20) ] E—— XXX XXX
MERRILL LYNCH PIERCE
872540 10 9 |TJXORD .101/08/2021. | FENNER & SMITHINC. | .. 585.000 | ............ 41,073 XXX | 12,305 | coovvvonne 39,950 | ....... (27,644) | ..o (27,644) | ..o | v 12,305 | oo | e 28,768 | ......... 28,768 | ...oooovrerrii XXX XXX
MERRILL LYNCH PIERCE
872590 10 4 |TMOBILE US ORD.......ccoooommrremmrriranii .. 101/08/2021. [FENNER & SMITHINC. | ... 135.000 | oo 18,232 XXX | 17,297 | oo 18,205 | ............ (908) | covvevvvirriri (908) [ c.eooverrvirens [ e 17,297 | oo | e 935 | o 935 | . XXX XXX
MERRILL LYNCH PIERCE
873379 10 1 |TABULARASA HEALTHCA ORD.............. ..101/08/2021. | FENNER & SMITH INC. 20.000 913 XXX | 1,516 | s 857 | oo 659 | ..o 659 1,516 | e | s ({0 peo— [(CI0) ) — XXX XXX
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TAKE TWO INTERACTIVE SOFTWARE MERRILL LYNCH PIERCE
874054 10 9 |ORD .| 01/08/2021.| FENNER & SMITHINC. | .o 45.000 | .coovrvrne 9,469 XXX | s 5,586 | oo 9,351 | s (I G1:) | (3,765) 5,586 | ..veoerrrerrrines | e 3,883 | oo 3,883 | .o XXX XXX
MERRILL LYNCH PIERCE
875465 10 6 | TANGER FACTORY REIT ORD. .| 01/08/2021. | FENNER & SMITH INC. XXX 1,414 2,609 XXX XXX
MERRILL LYNCH PIERCE
876030 10 7 |TAPESTRY ORD.....ccccovurmirrmrnrirerinnirirnnine .| 01/08/2021. [FENNER & SMITHINC. | oo 215.000 | ..covvrnee 7,358 XXX | 9,413 | i 6,682 | ... 2,731 | 2,731 9,413 | i [ e (2,055) | ..ovve. [P2031) I XXX XXX
MERRILL LYNCH PIERCE
87612E 10 6 |TARGET ORD.......cccovvrivrerriiieniieinninenns .| 01/08/2021. [FENNER & SMITHINC. | oo 205.000 | ..oocennen 39,686 XXX | s 17,468 | oo 36,189 | ....... (18,721) | covvveeveivcirens | ervveererineienes [ e (18,721) [ s [ e 17,468 | oo | e 22,218 | ......... 22,218 | v XXX XXX
MERRILL LYNCH PIERCE
87612G 10 1 |TARGA RESOURCES ORD.........ccccoevuunnee .| 03/24/2021. | FENNER & SMITHINC. | e 270.000 | ..cooovrvrne 8,146 XXX | s 4593 | oo, 7123 | .. [P 10) | (2,530) 4593 | oo | e 3,553 | v 3,553 | .o 11 XXX XXX
MERRILL LYNCH PIERCE
87724P 10 6 |TAYLOR MORRISON HOME ORD............ .| 01/08/2021.| FENNER & SMITHINC. | . 80.000 | ..ovrerneens 1,919 XXX | s 1,537 | oo 2,052 | oo (X1 (515) 1,537 [ v | e 382 | o 382 | XXX XXX
MERRILL LYNCH PIERCE
879010 10 5 |TEGNA ORD....cccvvvvrircrierirereeiseineii .| 01/08/2021. | FENNER & SMITH INC. 230.000 3,552 XXX | s 3,276 3,209 67 | i 67 K I RN I 276 | v 276 | .o 16 XXX XXX
MERRILL LYNCH PIERCE
87918A 10 5 |TELADOC HEALTH ORD......ccccovvrirerernnn .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | ..ccoovvrnee 9,111 XXX | s 2,545 | s 7,998 | ... (CRLK ) (5,453) 2,545 | oo | e 6,565 | ........... 6,565 | ...covrrerirnns XXX XXX
MERRILL LYNCH PIERCE
879369 10 6 |TELEFLEX ORD.....ccccosvrmermirvirnirereninienes .| 01/08/2021. [FENNER & SMITHINC. | v 15.000 | ..covvreeened 6,200 XXX | 3,720 | o 6,174 | ......... (2,453) | oo (2,453) 3,720 | .o | e 2,480 | .....co.. 2,480 | .o XXX XXX
MERRILL LYNCH PIERCE
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD | .. | 03/24/2021. | FENNER & SMITHINC. | e 120.000 | coovvernnens 2,609 XXX | s 3,850 | oo 2,228 | .o 1,621 | 1,621 3,850 | v | e (1,241) | v (1,2410) | o 21 XXX XXX
MERRILL LYNCH PIERCE
88025U 10 9 |[10X GENOMICS CLAORD.......ccoovmrrrnecs .| 01/08/2021.| FENNER & SMITHINC. | . 45.000 | .ccoovrerner 717 XXX | s 4,109 | s 6,372 | ... (VALK ) | (2,263) 4,109 | o | e 3,063 | oo 3,083 | .o XXX XXX
MERRILL LYNCH PIERCE
880349 10 5 |TENNECO CLAORD......ccoocvmerrmrrrcrrnens .| 01/08/2021. | FENNER & SMITH INC. 60.000 702 XXX | s 2,287 | e 636 | ... 1,651 | e 1,651 2,287 | oo | e (1,584) | cvovees (1,584) | oo XXX XXX
MERRILL LYNCH PIERCE
88076W 10 3 | TERADATA ORD......cccovrrmerireririerenirneenns .| 01/08/2021. | FENNER & SMITH INC. 140.000 3,338 XXX | s 4831 | s 3,146 | ...cco..e. 1,686 | ..ovvrrrerirens 1,686 4831 | e [ s (1,494) | ... (1,494) | coooveci XXX XXX
MERRILL LYNCH PIERCE
880770 10 2 |TERADYNE ORD.....c.cocovvurmrirerriiiernininnns .1 01/08/2021. [FENNER & SMITHINC. | oo 115.000 | .covvenene 15,196 XXX | 3,733 | oo 13,789 | ...... (10,056) | ..vvoervvrererens | ervvrererreniinens [ e (10,056) RIVEX T IR 11,463 | ......... 11,463 | .o XXX XXX
MERRILL LYNCH PIERCE
880779 10 3 |TEREX ORD.....covvvveiriirirriirernsiceenins .| 01/08/2021. [FENNER & SMITHINC. | v 80.000 | ...occvevnee 3,028 XXX | e 2,998 2,791 | .. 207 | 207 2,998 | .o [ e 30 | s 30 | XXX XXX
MERRILL LYNCH PIERCE
88087E 10 0 | TERMINIX GLOBAL HOLDINGS ORD....... .| 01/08/2021. | FENNER & SMITHINC. | i 115.000 | cooovvernnens 6,145 XXX | s 5,067 | oo 5,867 | cooovrrnnes TCC1010) N (800) 5,067 | .cvererererrenes | cerreenns 1,078 | oo 1,078 | o XXX XXX
MERRILL LYNCH PIERCE
88160R 10 1 |TESLA ORD.....coeooiririererierrierienireeireenns .| 01/08/2021. | FENNER & SMITHINC. | . 275.000 | .......... 241,998 XXX | 28,792 | oo 194,059 | ..... (165,267 | .vvvvvreererens [ eorveerneniinenns [ v (165,267) | vvvvvererercenne | ceverireeinns 28,792 | oo | e 213,206 | ....... 213,206 | ..o XXX XXX
MERRILL LYNCH PIERCE
88224Q 10 7 | TEXAS CAPITAL BANCSHARES ORD...... .| 01/08/2021. | FENNER & SMITH INC. 60.000 3,873 XXX 1,318 4,888 | ..o [ s (1,015) | .........(1,015) | ... XXX XXX
MERRILL LYNCH PIERCE
882508 10 4 | TEXAS INSTRUMENTS ORD........cocovvvrnee .| 01/08/2021. | FENNER & SMITHINC. | . 350.000 | .....c...... 59,902 XXX | s 35,459 | oo 57,446 | ... (21,986) | ..vvvevererrinns (21,988) [ ..ovvvverrrieeres | vevrreeereiinns 35,459 | .ooeveveererns | e 24,443 | ... 24,443 | ..o XXX XXX
MERRILL LYNCH PIERCE
882681 10 9 | TEXAS ROADHOUSE ORD........cccocvvirnnnne .| 01/08/2021. [FENNER & SMITHINC. | v 75.000 | oo 6,018 XXX | 4,966 | ...ooceriirnns 5,862 | .cocovenn (L) N (896) 4,966 | ..o | e 1,052 | e 1,052 | o XXX XXX
MERRILL LYNCH PIERCE
883203 10 1 | TEXTRON ORD......cccomvuririrmrirrrinrirniinns .| 01/08/2021.| FENNER & SMITHINC. | e 225.000 | ...ccoonee 10,893 XXX ] s 15,163 | oo 10,874 | .......... 4,289 | .o 4,289 | .o | s 15,163 | oo | cevis (4,270 | .......... [C20) ) — 5 XXX XXX
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MERRILL LYNCH PIERCE
88322Q 10 8 |TG THERAPEUTICS ORD.......ccccoouvvis .. 101/08/2021. | FENNER & SMITH INC. 60.000 3,239 XXX | 1441 | 3121 | (10— (1,680) 1441 | e e 1,798 | oo 1,798 | s XXX XXX
MERRILL LYNCH PIERCE
88338N 10 7 |THERAPEUTICSMD ORD..........ccccovvvunnnee .. 1 01/08/2021. | FENNER & SMITH INC. 239.000 316 XXX | s 1,338 | oo 288 | ......... 1,050 | .o 1,050 1,338 | s [ e (1,022) | .......... (1,022) | ..o XXX XXX
MERRILL LYNCH PIERCE
88339) 10 5 |TRADEDESK CLAORD.....cccovrmirvrrrnrnnes .| 01/08/2021. [FENNER & SMITHINC. | v 10.000 | ..coverennee 7,958 XXX | 9,316 | cooeriie 8,010 | .o 1,306 | oo 1,306 9,316 | .o [ v (1,358) | .ovvvee (1,358) | coovvvnrereriinnns XXX XXX
MERRILL LYNCH PIERCE
883556 10 2 | THERMO FISHER SCIENTIFIC ORD........ .| 01/08/2021. [FENNER & SMITHINC. | v 120.000 | ............ 61,474 XXX | s 15,681 | coovoveveirs 55,894 | ....... (40,213) [ ovveereverivcirens | ervveererireiines [ e (40,213) [ v [ s 15,681 | oo | e 45793 | ......... 45793 | .o 16 XXX XXX
MERRILL LYNCH PIERCE
88579Y 10 1 |3MORD .. 101/08/2021. | FENNER & SMITH INC. 360.000 59,979 XXX | 69,748 | ...ccooo 62,924 | ......... 6,824 | ..o 6,824 | ..o [ e 89,748 | ...oovvevericias | e (9,769) | .......... (9,769) | ..ooovvererrii XXX XXX
886547 10 8 |TIFFANY ORD.......ccccovvmmmiiirniiiinniiinnii ..101/07/2021. | CORPORATE ACTION......cccoovumvee | covrnrii 90.000 | ..ccovvennae 11,835 XXX | s 2,829 | i 11,831 | ........ (9,002) | ..o (9,002) 2,829 | oo | e 9,006 | ........... 9,006 |..ocoovvrvnnnens XXX XXX
MERRILL LYNCH PIERCE
889478 10 3 |TOLL BROTHERS ORD.......cc.ceecrvrrirnrrnee .| 01/08/2021. [FENNER & SMITHINC. | v 85.000 | ..cocovrrnee 3,652 XXX | 2,672 | oo 3,695 | ......... (1,023) | oo (1,023) 2,672 | oo | e 980 | oo 980 | .o 9 XXX XXX
MERRILL LYNCH PIERCE
891092 10 8 | TORO ORD.......cooovuerrierrriicriinriiesnnenas ..101/08/2021. [FENNER & SMITHINC. | .. 40.000 | ..oovoonens 3,998 XXX | s 2213 | s 379% | ... (1,581) [ oo (1,581) 2213 | o | e 1,785 | oo 1,785 | oo 11 XXX XXX
MERRILL LYNCH PIERCE
89214P 10 9 |TOWNE BANK ORD.......ccocommvrimmrririniiis .. 101/08/2021. | FENNER & SMITH INC. 80.000 2,009 XXX | 2442 | 1,878 | oo 563 | .o 563 2442 | oo | e (CX) ] — [CIK) 1 — 14 XXX XXX
MERRILL LYNCH PIERCE
892356 10 6 | TRACTOR SUPPLY ORD.......cccoovvvimrnrenns .. 101/08/2021. | FENNER & SMITH INC. 60.000 8,958 XXX | 5,000 | oo 8,435 | ... (3,345) | ..o (3,345) 5,000 | oo | e 3,868 | ........... 3,868 | ..o XXX XXX
MERRILL LYNCH PIERCE
892672 10 6 |TRADEWEB MARKETS CLAORD........... ..101/08/2021. [FENNER & SMITHINC. | ... 65.000 | .............. 4,247 XXX | s 3522 | oo 4,059 | .......... (1<) (538) 3,522 | oo | s 725 | oo 725 | XXX XXX
MERRILL LYNCH PIERCE
893641 10 0 | TRANSDIGM GROUP ORD..........cccoouvvuuee ..101/08/2021. [FENNER & SMITHINC. | .. 15.000 | oo 9,199 XXX | s 5101 | oo 9,283 | ...cccee. (4,182) | ..o (4,182) 5,101 | oo | e 4,008 | ........... 4,098 | ..o XXX XXX
MERRILL LYNCH PIERCE
89400J 10 7 | TRANSUNION ORD......cccoovvrrirmrriirnrninns ..101/08/2021. [FENNER & SMITHINC. | .o 80.000 | ..oovvrvevnaes 7,564 XXX | s 5,467 | oo 7,938 | oo [V2T(0) ) —— (2,470) 5467 | covvevvieriins | e 2,007 | oo 2,097 [ oo XXX XXX
MERRILL LYNCH PIERCE
89417E 10 9 |TRAVELERS COMPANIES ORD.... .1 01/08/2021. | FENNER & SMITH INC. XXX (1,219) 12,818 XXX XXX
MERRILL LYNCH PIERCE
89531P 10 5 |TREXORD.....coccoomvummriirnrriierniieceiienenens ..101/08/2021. [FENNER & SMITHINC. | .. 55.000 | ..ooovvernen 4,893 XXX (2,739) 1,866 | ..o | e 3,027 | oo 3,027 | oo XXX XXX
MERRILL LYNCH PIERCE
896239 10 0 |TRIMBLE ORD.......cccooomumrirarriinriiranii .. 101/08/2021. | FENNER & SMITH INC. 115.000 8,316 XXX (3,188) 4491 | i | s 3,825 | ........... 3,825 | .o XXX XXX
MERRILL LYNCH PIERCE
896522 10 9 |TRINITY INDUSTRIES ORD.........cccooouuc. .. 101/08/2021. | FENNER & SMITH INC. 105.000 2,951 XXX 60 2,831 | oo e 120 | oo 120 | XXX XXX
MERRILL LYNCH PIERCE
896945 20 1 | TRIPADVISOR ORD......covvvrermriirrrriernns ..101/08/2021. | FENNER & SMITH INC. 80.000 2,851 XXX | 3,537 | o 2,302 | .o 1,234 | oo 1,234 3,537 [ o | s (685) [ ..cvvveren [(1215) ) - XXX XXX
MERRILL LYNCH PIERCE
89785L 10 7 |TRUECAR ORD.......ccooovvimmrrimririrrrinnnnens ..101/08/2021. | FENNER & SMITH INC. 110.000 522 XXX | 1,384 | s 462 | oo 72728 I 922 1,384 | e [ s ((:c2] E— [CELCrA T I— XXX XXX
MERRILL LYNCH PIERCE
89832Q 10 9 |TRUIST FINANCIAL ORD.......cccocvvrirrrenns ..101/08/2021. [FENNER & SMITHINC. | ..., 325.000 | ... 16,458 XXX | 15,841 | oo 15,577 | oo 263 | .o 263 | e | s 15,841 | oo | e 618 | oo (<IN XXX XXX
MERRILL LYNCH PIERCE
899896 10 4 |TUPPERWARE BRANDS ORD................. ..101/08/2021. | FENNER & SMITH INC. 25.000 932 XXX | 759 | s 810 | oo (51) | oo (51) 759 | e | e, 174 | 174 | XXX XXX
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MERRILL LYNCH PIERCE
90138F 10 2 | TWILIO CL A ORD...cccovrrrrirrercerrrinerines .| 01/08/2021.| FENNER & SMITHINC. | .o 45.000 | .oooovevnne 16,211 XXX | s 15,563 | ovorrernens 15,233 | oo 330 [ U RN I 15,563 | ovouveerrrenns | e 649 | .ot 649 | .o XXX XXX
MERRILL LYNCH PIERCE
90184D 10 0 |TWIST BIOSCIENCE ORD. .| 01/08/2021. | FENNER & SMITH INC. 4,162 XXX 782 3,532 (2,751) 782 XXX XXX
MERRILL LYNCH PIERCE
90184L 10 2 |TWITTER ORD....cooovvrivririrerenieererieins .| 01/08/2021. [FENNER & SMITHINC. | oo 275.000 | ..ovvenne 14,155 XXX | 7,816 | oo 14,891 | ......... (AOL() ) — (7,076) 7816 | .o | e 6,339 | ... 6,339 | .o XXX XXX
MERRILL LYNCH PIERCE
90187B 40 8 |TWO HARBORS INVESTMENT REIT ORD].. | 01/08/2021. | FENNER & SMITHINC. | .. 300.000 | ..ccvveneee 1,933 XXX | 4,356 | .o 1,911 | oo 2,445 | ..o 2,445 4,356 | .o [ e (2,423) | .vvvve. (2,423) | .oovvvirnnns 51 XXX XXX
MERRILL LYNCH PIERCE
902104 10 8 |IIVIORD .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,059 XXX | s 929 | e 1,899 | oo [CT(0) ) I (970) 929 [ .o | e 1,130 | v 1,130 [ XXX XXX
MERRILL LYNCH PIERCE
90214J 10 1 |2U ORD .| 01/08/2021.| FENNER & SMITHINC. | . 70.000 | coovrirnnens 3,083 XXX | s 4,662 | oo, 2,801 | oo 1,861 | oo 1,861 4,662 | oo [ s (1,579) | ovvvnees (1,579) | oo XXX XXX
MERRILL LYNCH PIERCE
902252 10 5 |TYLER TECHNOLOGIES ORD...........ccc.... .| 01/08/2021.| FENNER & SMITHINC. | .o 10.000 | .ovvvrernes 4,364 XXX | s 2128 | oo 4,365 | ... (2,237) | oo (2,237) 2,128 | o | e 2,236 | oo 2,236 | oo XXX XXX
MERRILL LYNCH PIERCE
902494 10 3 | TYSON FOODS CL AORD.......c.ccvuruerinnee .| 01/08/2021.| FENNER & SMITHINC. | .o 95.000 | ..ovvvrnees 6,082 XXX | s 5,822 | oo 6,122 | oo LS 0[0) N I (300) 5,822 | oo | s 260 | oo 260 [ .o XXX XXX
MERRILL LYNCH PIERCE
902653 10 4 |UDRREIT ORD.....ccoovvrrrrmrrrerrerirrerenirernns .| 01/08/2021. [FENNER & SMITHINC. | oo 100.000 | ..cocvvrenee 3,737 XXX | 3,973 | s 3,843 | o 130 | v 130 3973 | o e (236) [ vernenenn (PRI | E— 36 XXX XXX
MERRILL LYNCH PIERCE
902681 10 5 |UGIORD .| 01/08/2021. | FENNER & SMITHINC. | e 210.000 | ..coovrvrnee 7,401 XXX | 11,605 | v 7,342 | 4,263 | .o 4,263 | oo | s 11,605 | oo | e (4,204) | .......... (4,204) | ..o 69 XXX XXX
MERRILL LYNCH PIERCE
902788 10 8 |UMB FINANCIAL ORD.........cccovrvuererrrrnens .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | .oererneens 3,704 XXX | s 3,547 3,450 98 | i 98 KTy A TN IR 157 | e 157 | s 16 XXX XXX
MERRILL LYNCH PIERCE
902973 30 4 |USBANCORP ORD.......ccccocrmermrererrerrnnns .| 01/08/2021. | FENNER & SMITHINC. | . 365.000 | ....ccoooee. 17,999 XXX | s 16,487 | oo 17,005 | .ooeonveee [GH1S) ) () N IS 16,487 | oo | e 1,512 | e 1,512 | oo 153 XXX XXX
MERRILL LYNCH PIERCE
90346E 10 3 |US SILICA HOLDINGS ORD........cocrvvernec .| 01/08/2021. | FENNER & SMITH INC. 90.000 725 XXX | s 1,707 | o 632 | .. 1,076 | .ovreeererirens 1,076 1,707 | o i (983) | covvvevires [(C1:X) N - XXX XXX
MERRILL LYNCH PIERCE
903537 10 0 |UBER TECHNOLOGIES ORD........cccevvnnee ..101/08/2021. | FENNER & SMITH INC. 470.000 25,038 XXX | s 14433 | .o 23,970 | ..o (9,537) | cvovvrerrrrernnes (9,537) [ ovvvvevveivcirenn | v 14,433 | oo | e 10,605 | ......... 10,605 |..occvoiiiriiinne XXX XXX
MERRILL LYNCH PIERCE
90353W 10 3 [UBIQUITI ORD....cccovvrrvrrirircrrerieireninies ..101/08/2021. | FENNER & SMITH INC. 10.000 2,570 XXX 831 2,785 | ......... (1,955) | oo (1,955) 831 | s | s 1,739 | v 1,739 | XXX XXX
MERRILL LYNCH PIERCE
90384S 30 3 |ULTABEAUTY ORD....cccovirumrererrrrineinns .| 01/08/2021.| FENNER & SMITHINC. | .o 20.000 | .ccvovrernes 5,885 XXX | s 5,363 | oo 5,743 | oo [(G1:10) N (380) LR T [N IR 522 | e Y72 XXX XXX
MERRILL LYNCH PIERCE
904000 10 8 |ULTRAGENYX PHARMACEUTICAL ORD.|.. |01/08/2021. |FENNER & SMITHINC. | . 30.000 | cooererneens 4,517 XXX | e 2494 | s 4,153 | e (1,659) [ .oovvrrerrrerirens (1,659) 2494 | s | e 2,023 | oo 2,023 | oo XXX XXX
MERRILL LYNCH PIERCE
907818 10 8 |UNION PACIFIC ORD ... | .. 01/08/2021. | FENNER & SMITH INC. R R XXX .(15,200) . ....48,307 XXX XXX
909218 10 9 |UNIT ORD .. | 12/31/2020. | various XXX 0 XXX XXX
MERRILL LYNCH PIERCE
910047 10 9 |UNITED AIRLINES HOLDINGS ORD........ .| 01/08/2021. | FENNER & SMITHINC. | . 115.000 | coovvvrrneens 4,977 XXX | s 6,738 | oo 4974 | ... 1,765 | v 1,765 6,738 | ..ovoervrrerenns | eevrens (1,761) | coevevees (1,761) | oo XXX XXX
MERRILL LYNCH PIERCE
911163 10 3 |UNITED NATURAL FOODS ORD.............. ..| 01/08/2021. | FENNER & SMITH INC. 60.000 995 XXX | s 1,707 | oo 958 | v T49 | oo, 749 1,707 | e | e (4] — (A ) — XXX XXX
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MERRILL LYNCH PIERCE
911312 10 6 |UNITED PARCEL SERVICE CL BORD.... |..|01/08/2021.|FENNER & SMITHINC. | . 200.000 | ....ccoovee 31,676 XXX | s 23,332 | o 33,680 | ....... (10,348) | ..o [ e [ (10,348) [ ..ocvvvevrrireres | ceverreireiinns 23,332 | oo | s 8,344 | ........... 8,344 | .o, XXX XXX
MERRILL LYNCH PIERCE
912909 10 8 |US STEEL ORD... .| 01/08/2021. | FENNER & SMITH INC. ....125.000 2,785 XXX 2,096 1,414 3,510 XXX XXX
MERRILL LYNCH PIERCE
91307C 10 2 |UNITED THERAPEUTICS ORD................ .| 01/08/2021. [FENNER & SMITHINC. | v 20.000 | .covrrennes 3,301 XXX | e 2479 | i 3,036 | oo (556) [ .ooverrrreririnine (556) 2,479 | oo | e 822 | 822 | .o XXX XXX
MERRILL LYNCH PIERCE
91324P 10 2 |UNITEDHEALTH GRP ORD........cccovvvirunes .| 01/08/2021. [FENNER & SMITHINC. | oo 395.000 | .......... 143,533 XXX | 110,300 | .ovevvirene 138,519 | ... (28,219) [ oo (28,219) [ ..o | e 110,300 | covoevevieeeris | e 33,233 | ......... 33,233 | o XXX XXX
MERRILL LYNCH PIERCE
91325V 10 8 |UNITI GROUP ORD.......coeormmevrirerierirnnes .| 01/08/2021. | FENNER & SMITHINC. | e 200.000 | ..cooovrernee 2,364 XXX | e 3,828 | oo 2,346 | oo 1,482 | s 1,482 3,828 | ..o | e (1,464) | ......... (1,464) | ..o 30 XXX XXX
MERRILL LYNCH PIERCE
91336L 10 7 |UNIVAR SOLUTIONS ORD.......ccccorvrrnnecn .| 01/08/2021. | FENNER & SMITHINC. | . 140.000 | coovvernnes 2,844 XXX | s 3,938 | oo 2,661 | oo 1,277 | s 1,277 3,938 | .o | e (1,095) | ..cvvevs [Q0L) | XXX XXX
MERRILL LYNCH PIERCE
91347P 10 5 |UNIVERSAL DISPLAY ORD........ccccomurernen .| 01/08/2021.| FENNER & SMITHINC. | .o 20.000 | .ovvorrrnes 4,943 XXX | s 2,157 | oo 459 | ... (2,439) | oovvvrerierirens (2,439) 2,157 | s | e 2,786 | oo 2,786 | .o XXX XXX
UNIVERSAL INSURANCE HOLDINGS MERRILL LYNCH PIERCE
91359y 10 7 |ORD .| 01/08/2021. | FENNER & SMITH INC. 30.000 466 XXX | s 1,395 | oo 453 | . 942 | o 942 1,395 | s [ (929) | vovvevires [(CPAS) N XXX XXX
UNIVERSAL HEALTH SERVICES CL B MERRILL LYNCH PIERCE
913903 10 0 |ORD .| 01/08/2021. [FENNER & SMITH INC. | oo 40.000 | .covvrernnes 5,645 XXX | 5,035 | oo 5,500 | .cocreenne [GE) N (465) 5,035 | oo | e 610 | oo 610 | .o XXX XXX
MERRILL LYNCH PIERCE
91529Y 10 6 |UNUM ORD. .| 01/08/2021. | FENNER & SMITH INC. 40.000 933 XXX | s 1,560 | oo 918 | 643 | oo 643 1,560 | oo [ i ((c744) — (720 ) I—— XXX XXX
MERRILL LYNCH PIERCE
91688F 10 4 |UPWORK ORD.......ccosverrrirericrirerircereens .| 01/08/2021. | FENNER & SMITH INC. 55.000 2,090 XXX | s T72 | o, 1,899 | ......... (1,127) | oo (1,127) 47 [ 1,318 | e 1,318 | s XXX XXX
MERRILL LYNCH PIERCE
917047 10 2 |URBAN OUTFITTERS ORD.......cccorvrvrne .| 01/08/2021. | FENNER & SMITH INC. 90.000 2,402 XXX | s 3,506 | oo 2,304 | .......... 1,202 | o 1,202 3,506 | ..o | cerins (1,105) | cvvveees (1,105) | covvvereerrinne XXX XXX
MERRILL LYNCH PIERCE
918204 10 8 |VF ORD .| 01/08/2021. | FENNER & SMITHINC. | . 170.000 | cooovvreneee 14,933 XXX | s 5,923 | .o 14,520 | ......... (8,597) [ voovvrrrerrirens (8,597) 5,923 | oo | e 9,010 | oo 9,010 | oo XXX XXX
MERRILL LYNCH PIERCE
91879Q 10 9 |VAILRESORTS ORD......ccovrvvriereriririinns ..101/08/2021. | FENNER & SMITH INC. 10.000 2,791 XXX | e 2,389 | o 2,790 | oo (401) [ v (401) 2,389 | oo | e 402 | o 402 | e XXX XXX
MERRILL LYNCH PIERCE
91913Y 10 0 |VALERO ENERGY ORD.......cccrvirrirrrrrines .| 03/24/2021. [FENNER & SMITHINC. | oo 260.000 | ..cocounee 15,974 XXX | 28,821 | oo 14,708 | ........ 14113 | e [ [ v 14,113 | e | e 28,821 | v | e (12,847) | ........ (12,847) | oo 64 XXX XXX
MERRILL LYNCH PIERCE
921659 10 8 | VANDA PHARMACEUTICALS ORD.......... .| 01/08/2021. | FENNER & SMITH INC. 70.000 965 XXX | e 1,751 | s 920 | .oveeenn 832 | oo 832 1751 | s i (U45)) — (1) —— XXX XXX
MERRILL LYNCH PIERCE
922107 10 7 |VAPOTHERM ORD......c.ccovrrmerrerirnrerennns .| 01/08/2021. | FENNER & SMITH INC. 25.000 756 XXX | s 1,245 | oo 672 | oo 573 | oo 573 1,245 | s [ (488) | covvvcrrrnes (488) | ..vvvvrrrirnens XXX XXX
MERRILL LYNCH PIERCE
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD... .| 01/08/2021. | FENNER & SMITH INC. 20.000 3,514 XXX (1,407) 2,093 XXX XXX
MERRILL LYNCH PIERCE
922280 10 2 |VARONIS SYSTEMS ORD.......c.coourrrererns .| 01/08/2021. | FENNER & SMITH INC. 20.000 3,468 XXX | s 1,659 | v 3272 | .. (1,613) [ oo (1,613) 1,659 [ oo | e 1,809 | .o 1,809 | .o XXX XXX
MERRILL LYNCH PIERCE
92243A 20 0 |VAXART ORD.....coovviirmrirrinerernnrseienines ..101/08/2021. | FENNER & SMITH INC. 55.000 360 XXX [ 835 | . 314 | 521 | 521 835 [ | e (UYL - (CYE) ] E— XXX XXX
MERRILL LYNCH PIERCE
922475 10 8 |VEEVA SYSTEMS ORD......ccccovvvririrrnrins ..101/08/2021. [FENNER & SMITHINC. | v 40.000 | ..coovnnne 11,541 XXX | 3,576 | oo 10,890 | ......... (7,314) | oo (7,314) Y (< T R I 7,965 | .o 7,965 | .ovovveiirerins XXX XXX
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MERRILL LYNCH PIERCE
92276F 10 0 |VENTASREIT ORD.......cccooovmmvirmrrriarnninns .. 101/08/2021. [FENNER & SMITHINC. | ... 155.000 | oo 7,305 XXX | 8511 | s 7,601 | .o 910 | oo 910 8511 | oo | e (1,206) | .......... (VL)) — 70 XXX XXX
MERRILL LYNCH PIERCE
92343V 10 4 |VERIZON COMMUNICATIONS ORD........ ..101/08/2021. [FENNER & SMITHINC. | ... 1,710.000 | ........... 98,823 XXX | 96,815 | .oovvve 100,463 | ......... (3,648) | ..o (3,648) | ..o | s 96,815 | ..ooovvveciins | e 2,008 | .......... 2,008 | ... 1,073 XXX XXX
92343X 10 0 |VERINT SYSTEMS ORD.....cccooocmmmvrirmrrr .. 102/02/2021. | various 70.000 3,143 XXX | 3143 | o 4703 | ......... (1,560) [ ..ooovvercriieens (1,560) 3143 | oo | e | e 0 [ XXX XXX
MERRILL LYNCH PIERCE
92345Y 10 6 |VERISKANALYTICS ORD.......cccccoumvrinnnee ..101/08/2021. [FENNER & SMITHINC. | ... 75.000 | .ooovrennae 15,067 XXX | 6,279 | oo 15,569 | ........ (9,290) | ..o (9,290) 6,279 | covveereerin | e 8,787 | oo 8,787 | .o XXX XXX
MERRILL LYNCH PIERCE
92347M 10 0 |VERITONE ORD........cccooormmmrimmmriirrririnnnes .. 101/08/2021. [FENNER & SMITHINC. | ... 30.000 | ..ccoovvvvnnee 1,153 XXX | 799 | s 854 | .o (£ (55) 799 | s [ e 355 | oo 355 | . XXX XXX
MERRILL LYNCH PIERCE
92532F 10 0 |VERTEX PHARMACEUTICALS ORD........ .. 101/08/2021. [FENNER & SMITHINC. | ... 115.000 | ..o 27,254 XXX | 20,291 | oo 27179 | ... (6,889) | ..ooovvvirriis (6,889) | ...ovvooieris | s 20,291 | | e 6,963 | ... 6,963 |...ccoovviiinnnenn XXX XXX
MERRILL LYNCH PIERCE
92537N 10 8 |VERTIV HOLDINGS CL A ORD................. .| 01/08/2021. [FENNER & SMITHINC. | v 235.000 | .oovrvrerene 4,245 XXX | 3,289 | oo 4,387 | ......... (1,009) | coovveverrirerins (1,099) 3,289 [ .o | s 956 | v 956 | .o XXX XXX
MERRILL LYNCH PIERCE
92552V 10 0 |VIASAT ORD.....coooveomrriinrivicriireneiieenienns ..101/08/2021. | FENNER & SMITH INC. 60.000 2,053 XXX | s 3713 | s 1,959 | oo 1,754 | s 1,754 3713 | e | e (1,660) | .......... (1,660) | ..ooorvereriinnns XXX XXX
MERRILL LYNCH PIERCE
92556H 20 6 |VIACOMCBS CLBORD.......cccooovmrviinens .. 101/08/2021. | FENNER & SMITH INC. 140.000 5,607 XXX | 7504 | oo 5216 | .......... 2,288 | .o 2,288 7,504 | oo | e (1,897) | ... (1,897) | oo 34 XXX XXX
MERRILL LYNCH PIERCE
925815 10 2 |VICOR ORD.......ccooommrriirrriernriirneieneninns ..101/08/2021. [FENNER & SMITHINC. | ... 20.000 | ..coovonee 1,990 XXX | 1,503 | oo 1,844 | ..o [C<Z T (342) 1,503 | oo | e 487 | oo 487 | oo XXX XXX
926613 10 0 |VIELABIO ORD......cccoovvvorrierriiirniiennnes .. | 03/15/2021. | Not Available 25.000 1,325 XXX | 1,034 | o 899 | .o 135 | s 135 1,034 | s | e 291 | 201 | s XXX XXX
MERRILL LYNCH PIERCE
92764N 10 2 |VIRBIOTECHNOLOGY ORD...........ccccc.... .. 101/08/2021. [FENNER & SMITHINC. | ... 60.000 | ..cooooneve 1,669 XXX | 3101 | o 1,607 | oo 1,495 | oo 1,495 3101 | e | e (1,433) | ......... (1,433) | oo XXX XXX
MERRILL LYNCH PIERCE
92766K 10 6 |VIRGIN GALACTIC HOLDINGS CLAORD] .. | 01/08/2021. [FENNER & SMITHINC. | ... 55.000 | ..ccoovvennnne 1,387 XXX | 1,025 | oo 1,304 | ... [VA£:) ) (278) 1,025 | s | e 361 | o 361 | XXX XXX
MERRILL LYNCH PIERCE
928254 10 1 |VIRTU FINANCIAL CL AORD.........ccccoeeeec .. 1 01/08/2021. | FENNER & SMITH INC. 80.000 2,051 XXX | 2,078 2,014 65 | .o 65 2,078 | oo e [V22:) ] I (V2:) I XXX XXX
MERRILL LYNCH PIERCE
92826C 83 9 [VISACLAORD......coooovrmireiiririiriniirinns .| 01/08/2021. [FENNER & SMITHINC. | oo 650.000 | .......... 140,035 XXX | 97,867 | .coverienne 142175 | ....... (44,307) | covvverereriirirens | ervveerenseiinens [ e (44,307) [ oo | s 97,867 | o | e 42,167 | ... 42,167 | .o XXX XXX
92827P 10 2 |VIRTUSA ORD......ccoooommrrimirriiicriinniiiens .. [ 02/12/2021. | Not Available 30.000 1,541 XXX | 1,526 | oo 1,534 | (C) 1 (8) 1,526 | e [ s 15 | s 15 | s XXX XXX
MERRILL LYNCH PIERCE
92840M 10 2 |VISTRAORD.....ccoooomimriirriinciisniiiniis .. 101/08/2021. [FENNER & SMITHINC. | ... 295.000 | .............. 6,190 XXX | s 7,348 | oo 5800 | ......... 1,549 | s 1,549 7,348 | oo | e (1,159) | ... (1,159) | oo XXX XXX
MERRILL LYNCH PIERCE
928563 40 2 |VMWARE CLAORD........ccccoommviimnriiinnnens .. 101/08/2021. | FENNER & SMITH INC. 25.000 3,571 XXX | 3,364 | .o 3,507 | s Q) I (143) 3,364 | .o | e 208 | oo 208 | .o XXX XXX
MERRILL LYNCH PIERCE
92857F 10 7 |VOCERA COMMUNICATIONS ORD......... ..101/08/2021. | FENNER & SMITH INC. 50.000 2,167 XXX | 1,59 | oo 2,077 | oo (481) | v (481) 1,596 | o | e 571 | v ST | o XXX XXX
MERRILL LYNCH PIERCE
92886T 20 1 |VONAGE HOLDINGS ORD........ccoovmmvvinnee .. 101/08/2021. [FENNER & SMITHINC. | ... 270.000 | ..oovoonees 3,559 XXX | 3,515 3,479 36 [ s 36 3515 | oo | e A4 | 44 | XXX XXX
MERRILL LYNCH PIERCE
928881 10 1 |VONTIER ORD.......coovvvemrrirririereriecenenns .. 101/08/2021. | FENNER & SMITH INC. 75.000 2,611 XXX | 2,150 | oo 2,507 | oo [CcI<To) T (356) 2,150 | oo | s 461 | o 461 | s XXX XXX
MERRILL LYNCH PIERCE
929042 10 9 |VORNADO REALTY REIT ORD................ ..101/08/2021. [FENNER & SMITHINC. | ... 130.000 | oovoorevens 4,689 XXX | 9,162 | oo 4,854 | .......... 4,308 | ..oovverins 4,308 9,162 | oo | e (4,473) | .......... (4473) | o XXX XXX
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MERRILL LYNCH PIERCE
929089 10 0 |VOYAFINANCIAL ORD......c.cooovrerirrrrrnnne .| 01/08/2021. | FENNER & SMITH INC. 95.000 5,698 XXX | s 4,699 | .o 5,587 | covovrrines (888) [ ..verererercrinns (888) 4,699 | .o | e 1,000 | .ooovrnnne 1,000 | .o XXX XXX
MERRILL LYNCH PIERCE
92915B 10 6 |VOYAGER THERAPEUTICS ORD............ .| 01/08/2021. | FENNER & SMITH INC. 40.000 333 XXX | s 1,089 | oo 286 | v 803 | .o 803 1,089 [ oo [ (UE15)) — [(415) | e~ XXX XXX
MERRILL LYNCH PIERCE
929160 10 9 |VULCAN MATERIALS ORD.......cccovorirrrrnee .| 01/08/2021. [FENNER & SMITHINC. | v 35.000 | oo 5,699 XXX | 3,684 | .o 5191 | e (1,507) | oo (1,507) 3,684 | .o | e 2,015 | o 2,015 | XXX XXX
MERRILL LYNCH PIERCE
929236 10 7 |WD-40 ORD .| 01/08/2021. [FENNER & SMITHINC. | oo 15.000 | .ooovvvriene 4,517 XXX | 2,522 | oo 3,985 | ... (1,464) | ..o (1,464) 2,522 | oo | e 1,995 | e 1,995 | oo XXX XXX
MERRILL LYNCH PIERCE
929328 10 2 |WSFS FINANCIAL ORD........cccoormrrrrrrnnens .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | cverernens 1,388 XXX | e 1,440 1,346 94 | s 94 1440 | .o e (72 [E— (7] F— XXX XXX
MERRILL LYNCH PIERCE
92939U 10 6 |WEC ENERGY GROUP ORD........cccccomvuunne .| 01/08/2021. | FENNER & SMITHINC. | . 150.000 | vooovvveneee 13,191 XXX | 10,334 | oo 13,805 | ......... (YA (BAT1) | e | e 10,334 | oo | e 2,858 | oovernen 2,858 | .o XXX XXX
MERRILL LYNCH PIERCE
929740 10 8 |WABTEC ORD.... .| 01/08/2021. | FENNER & SMITH INC. 65.000 5,279 XXX 1,750 6,508 XXX XXX
MERRILL LYNCH PIERCE
931142 10 3 |WALMART ORD......ovvumirirerimririniininninne .| 01/08/2021. | FENNER & SMITHINC. | . 545.000 | ............ 79,907 XXX | 60,296 | ..coooverernn 78,562 | ...... (18,266) | ...vvvovververres [ eerrriserirenins [ e (18,266) [ ...vvvvvevrvecies | ceverrirriiend 60,296 | ...coovvrriinins | v 19,612 | oovveeee 19,612 | .ocvinenee 213 XXX XXX
MERRILL LYNCH PIERCE
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD....... .1 01/08/2021. [FENNER & SMITHINC. | oo 320.000 | ..oveenne 14,464 XXX | s 14,848 | ....cocvonnee. 12,762 | .......... 2,086 | .o 2,086 | .o | e 14,848 | .o | e (383) [ v (1) ) XXX XXX
MERRILL LYNCH PIERCE
93627C 10 1 |WARRIOR MET COAL ORD........cccoormrreneee .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | cooerirnnens 1,600 XXX 336 1,828 XXX XXX
93964W 10 8 |WASHINGTON PRIME GROUP OROD........ .| 01/01/2021. | Adjustment (220.000) (1,432) XXX (U TPURORTOR INPPRRRN (1,432) [ oo XXX XXX
MERRILL LYNCH PIERCE
93964W 40 5 | WASHINGTON PRIME GROUP ORD........ .. | 03/24/2021. | FENNER & SMITH INC. 25.000 54 XXX | s 1432 | e 1,432 | ... 143,059 | oo | v | e 143,059 1,432 | e [ e (1,378) | cvovees (1,378) | oo XXX XXX
MERRILL LYNCH PIERCE
94106L 10 9 |WASTE MANAGEMENT ORD..........coou.... .| 01/08/2021. | FENNER & SMITH INC. 200.000 23,718 XXX | s 19,963 | oo 23,586 | ......... [RI7K) | —— [RX:7X) | RN IR 19,963 | oo | e 3,755 | oo 3,755 | oo XXX XXX
MERRILL LYNCH PIERCE
941848 10 3 |WATERS ORD.... .| 01/08/2021. | FENNER & SMITH INC. XXX (2,797) 7,100 XXX XXX
MERRILL LYNCH PIERCE
942622 20 0 |WATSCO ORD......coomirrmrireererirnnrreninenes .| 01/08/2021.| FENNER & SMITHINC. | .o 20.000 | .ovvoerrrner 4,858 XXX (938) 3,593 | e | e 1,265 | cooovrenne 1,265 | .o XXX XXX
MERRILL LYNCH PIERCE
94419L 10 1 |WAYFAIR CLA ORD......oocermrreerrerireriiens .| 01/08/2021. | FENNER & SMITH INC. 20.000 5,167 XXX (2,124) P17 IS IR 2,775 | oo 2,775 | oo XXX XXX
MERRILL LYNCH PIERCE
947890 10 9 |WEBSTER FINANCIAL ORD.........cccoonuvunee .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | coovvvereees 5,249 XXX 2,146 6,783 | ..o | ceriens (1,533) | ooverees (1,533) | oo XXX XXX
MERRILL LYNCH PIERCE
949746 10 1 |WELLS FARGO ORD.......coovuurirvririirerinns .| 01/08/2021. [FENNER & SMITH INC. | ..., 2,685.000 | .....cooue. 89,093 XXX [ 99,224 | oo 81,033 | ... 18,191 | i | e | v 18,191 [ [ e, 99,224 | ..o | e (10,131) | ........ (10,131) [ oo XXX XXX
MERRILL LYNCH PIERCE
95040Q 10 4 |WELLTOWER ORD......cccooovrmrirrirnrirniinns .| 01/08/2021.| FENNER & SMITHINC. | . 150.000 | coeoovvrnnens 9,401 XXX | s 9,596 | oo 9,693 | oo (1) (98) 9,596 | v | e (195) | covvvereres [GELS) - XXX XXX
MERRILL LYNCH PIERCE
950755 10 8 |WERNER ENTERPRISES ORD............... .| 01/08/2021. | FENNER & SMITH INC. 80.000 3,379 XXX | e 2,961 | oo 3,138 | oo (177) | oo (177) P 3 I RIS I A8 | s 418 | e 7 XXX XXX

MERRILL LYNCH PIERCE
950810 10 1 |WESBANCO ORD........ccocovmrvmmiiimrinrirnens .| 01/08/2021. | FENNER & SMITHINC. [ ... 60.000 | .....ccoooec 1,903 XXX | s 2,582 | oo 1,798 | s 785 | 785 2,682 | .o | e [(G1:10) ) p— [(G10) - 19 XXX XXX
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MERRILL LYNCH PIERCE
955306 10 5 |WEST PHARM SVC ORD......cccoovurvrivrnnens .| 01/08/2021.| FENNER & SMITHINC. | .o 35.000 | .ovvernees 10,763 XXX | s 4,030 | .o 9,916 | ......... (5,886) [ ..oovrrrerriraens (5,886) 4,030 | oo | e 6,733 | oo 6,733 | oo XXX XXX
MERRILL LYNCH PIERCE
958102 10 5 |WESTERN DIGITAL ORD... .| 01/08/2021. | FENNER & SMITH INC. 135.000 6,995 XXX (166) 7,312 XXX XXX
MERRILL LYNCH PIERCE
959802 10 9 |WESTERN UNION ORD........cccormrvirrnrrnnnns .| 01/08/2021. [FENNER & SMITHINC. | oo 240.000 | ..cooovrneee 5,583 XXX | 4,265 | oo 5,266 | ......... (1,001) | cooveererenns (1,001) 4,265 | .o | e 1,318 | e 1,318 | i XXX XXX
MERRILL LYNCH PIERCE
96145D 10 5 |WESTROCK ORD.......ccceovuireririeiririiinns ..|01/08/2021. [FENNER & SMITH INC. | ..o 120.000 | oo 5,427 XXX [ 5,237 | covviieieins 5224 | oo 13 s 13 5,237 | oo | e 190 | oo 190 | oo XXX XXX
MERRILL LYNCH PIERCE
96208T 10 4 |WEXORD.....osterirerrieireeineirseesssisseniens .| 01/08/2021.| FENNER & SMITHINC. | .. 20.000 | .ovvererner 4,240 XXX | e 3,558 | oo 4,071 | s (X)) I (513) 3,558 | i | e (51: 12 682 | .o XXX XXX
MERRILL LYNCH PIERCE
962166 10 4 |WEYERHAEUSER REIT........cccooomrvrnvrinnen. .| 01/08/2021. | FENNER & SMITHINC. | . 365.000 | ....ccoenee 12,181 XXX | 10,625 | oo 12,238 | ......... (QRCIK) | - (1,613) [ e | e 10,625 | .o | e 1,556 | oo 1,556 | v XXX XXX
MERRILL LYNCH PIERCE
966387 50 8 |WHITING PETROLEUM ORD..........ccoovvvnne .| 01/08/2021. | FENNER & SMITH INC. 1.000 26 XXX | s 3,080 | oo 25 | o 3,055 | oo 3,055 3,080 | v | eerens (3,054) | cvnees (3,054) | cooovereiriine XXX XXX
MERRILL LYNCH PIERCE
968223 20 6 |JOHN WILEY SONS CLA ORD.........cccooeu. .| 01/08/2021. | FENNER & SMITH INC. 50.000 2,399 XXX | s 2,786 | oo 2,283 | .o 503 | oo 503 2,786 | .o | e (387) | covvevers (<170 Ie— 17 XXX XXX
MERRILL LYNCH PIERCE
969457 10 0 |WILLIAMS ORD.....cooovvvreriiirirnrieinnrrerenns .| 01/08/2021. [FENNER & SMITHINC. | oo 610.000 | ..cocvuvee 12,988 XXX | s 12,664 | ....cccooeee. 12,231 | 433 | 433 | e | e 12,664 | ..o | e 325 | 325 | e XXX XXX
MERRILL LYNCH PIERCE
969904 10 1 | WILLIAMS SONOMA ORD.......ccocovrvrmrrrnn .| 01/08/2021.| FENNER & SMITHINC. | .o 45.000 | .oooovrernes 4,855 XXX | s 2,726 | oo 4583 | ... (G5 Y4 ] —— (1,857) 2,726 | oo | e 2,129 | oo 2,129 | oo XXX XXX
WILLSCOT MOBILE MINI HOLDIN CL A MERRILL LYNCH PIERCE
971378 10 4 |ORD .| 01/08/2021. | FENNER & SMITH INC. 85.000 2,194 XXX | s 1,464 | oo 1,969 | .oovvvnees TGT0L6) (506) 1464 | e [ e 730 | oo 730 | oo XXX XXX
MERRILL LYNCH PIERCE
97650W 10 8 |WINTRUST FINANCIAL ORD........ccvvveneee .| 01/08/2021. | FENNER & SMITH INC. 60.000 3,887 XXX | s 5,191 | oo 3,665 | ..oovenne 1,525 | v 1,525 5,191 | oo | v (1,303) | vevees (1,303) | coovrereerrinne XXX XXX
MERRILL LYNCH PIERCE
978097 10 3 |WOLVERINE WORLD WIDE ORD............ .| 01/08/2021. | FENNER & SMITH INC. 110.000 3,533 XXX | s KA A I 3,438 | oo 340 | oo 340 BT | s | e (244) | covoererns (244) | oo 11 XXX XXX
MERRILL LYNCH PIERCE
98138H 10 1 |WORKDAY CLAORD......cccovvrrirrvrrnrirerines .| 01/08/2021. [FENNER & SMITH INC. | v 40.000 | .covvrennee 9,105 XXX | 4972 | oo 9,584 | ......... (4,612) | v (4,612) 4972 | oo | e 4133 | 4133 | o XXX XXX
MERRILL LYNCH PIERCE
98138) 20 6 |WORKHORSE GROUP ORD...........cccoce.... .. |01/08/2021. [FENNER & SMITH INC. | ... 60.000 | ..cooovenenne 1,533 XXX ] 991 | oo 1187 | e (196) [ .oovvvevrrieirennne (196) 991 | e | e 542 | oo 542 | .o XXX XXX
MERRILL LYNCH PIERCE
981419 10 4 |WORLD ACCEPTANCE ORD..........cccon..... .| 01/08/2021.| FENNER & SMITHINC. | . 10.000 | oovovvernes 1,239 XXX | e 1,290 1,022 | .. 267 | oo 267 1,290 [ oo | e (X)) [— (X)) E—— XXX XXX
WORLD WRESTLING ENTERTAINM CL A MERRILL LYNCH PIERCE
98156Q 10 8 |ORD .| 01/08/2021. | FENNER & SMITH INC. 50.000 2,412 XXX | s 4135 | s 2,403 | ..o 1,732 | s 1,732 4135 | e [ s (1,723) | oevvnees (1,723) | oo XXX XXX
98212B 10 3 |WPXENERGY ORD.......cccoecevvrrrerrirrnnns .. 1 01/07/2021. | various 490.000 9,310 XXX [ 9,310 | oo 3,99 | ... 5,317 | o 5,317 9,310 | oo v [ e (0[N R XXX XXX
MERRILL LYNCH PIERCE
98262P 10 1 |WW INTERNATIONAL ORD.......cccoomrvrnecn .| 01/08/2021. | FENNER & SMITH INC. 40.000 961 XXX | s 2,521 | oo 976 | ... 1,545 | oo, 1,545 2,521 | oo | e (1,560) | .......... (1,560) | .vooverrirrinne XXX XXX
MERRILL LYNCH PIERCE
983134 10 7 |WYNN RESORTS ORD.....ccoovvrirririrnirinns .| 01/08/2021. | FENNER & SMITH INC. 55.000 5,996 XXX | s 6,332 | oo 6,206 | ....coeone. 126 | oo 126 6,332 | .eveerireriiees | s RKI5) ) I— (K1) N XXX XXX
MERRILL LYNCH PIERCE
983793 10 0 |XPO LOGISTICS ORD......occomrvrerrrreraenns .| 01/08/2021.| FENNER & SMITHINC. | .o 85.000 | ..ocovrnee 10,701 XXX | s 8,691 | oo 10,132 | ......ce. (1,441) | oo (1,441) 8,691 | .oveervrerrenes | e 2,009 | .o 2,009 | .o XXX XXX
MERRILL LYNCH PIERCE
98379L 10 0 |XPELORD .| 01/08/2021.| FENNER & SMITHINC. | . 25.000 | .ccoovvrvrne 1,373 XXX ] e 675 | .ooereriinens 1,289 | v (A ) (614) B75 | .o | e 698 | ..o 698 | ..o XXX XXX
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MERRILL LYNCH PIERCE
98389B 10 0 |XCEL ENERGY ORD......ccooovmmurimrerierinnne .| 01/08/2021. | FENNER & SMITHINC. | . 210.000 | ....ccooveee 13,808 XXX | s 10,259 | oo 14,001 | ......... (3,742) | oovvreririrens (B,742) | oo | e 10,259 | oo | e 3,549 | ... 3,549 | .o 90 XXX XXX
MERRILL LYNCH PIERCE
98390M 10 3 | XPERI HOLDING ORD.... .| 01/08/2021. | FENNER & SMITH INC. ....125.000 2,694 XXX 2,613 458 3,071 XXX XXX
MERRILL LYNCH PIERCE
983919 10 1 | XILINX ORD...covvverirerricierieisernienns .| 01/08/2021. [FENNER & SMITHINC. | oo 120.000 | .ovverene 17,758 XXX | 8,939 | v 17,012 | ... (8,074) | oo (8,074) 8,939 | .o | e 8,819 | v 8,819 | .o XXX XXX
MERRILL LYNCH PIERCE
98419M 10 0 | XYLEM ORD.....ccostirirmririrnririrsirnsirernnis .| 01/08/2021. [FENNER & SMITHINC. | v 100.000 | ..coveunee 10,737 XXX | 7215 | oo 10,179 | ..o (2,964) | ..o (2,964) 7,215 | e | v 3,522 | .o 3,522 | .o XXX XXX
MERRILL LYNCH PIERCE
98421M 10 6 | XEROX HOLDINGS ORD......cccoovvrerrernncens .| 01/08/2021.| FENNER & SMITHINC. | e 150.000 | coeovvvrnnens 3,531 XXX | e 3,870 | oo 3479 | v 392 | 392 3,870 | v | e [RKS) ) - [CK1S) N A 4 XXX XXX
MERRILL LYNCH PIERCE
985817 10 5 |YELPORD .| 01/08/2021. | FENNER & SMITH INC. 90.000 2,927 XXX | s 3,754 | oo 2,940 | oo 814 | oo 814 3,754 | oo | e ((:744) — (720 ) IR— XXX XXX
MERRILL LYNCH PIERCE
988498 10 1 | YUMBRANDS ORD.......cccosvremrrrerirerereens .| 01/08/2021. | FENNER & SMITHINC. | . 120.000 | ..oovvveveee 12,857 XXX | s 10,705 | oo 13,027 | .ooove (V7.2 | (2,322) | oo | e 10,705 | oo | e 2,152 | v 2,152 | oo XXX XXX
MERRILL LYNCH PIERCE
98850P 10 9 | YUM CHINA ORD......cccoovremrrmerirerireririnens C|01/08/2021. | FENNER & SMITH INC. 150.000 8,979 XXX | s 4,829 | .o, 8,564 | ... (3,735) | oo (3,735) 4,829 | | e 4,151 | oo 4151 | XXX XXX
MERRILL LYNCH PIERCE
989207 10 5 |ZEBRA TECHNOLOGIES CLAORD........ .| 01/08/2021. [FENNER & SMITHINC. | v 25.000 | .coovreenee 10,136 XXX | 3,740 | oo 9,608 | ... (5,889) | cvvvvvererrrrerines (5,869) 3,740 | oo | e 6,397 | ..oocoeund 6,397 | .o XXX XXX
MERRILL LYNCH PIERCE
98936 10 1 | ZENDESK ORD.......ceooemmirrcrierireirneirniis .| 01/08/2021.| FENNER & SMITHINC. | .o 35.000 | coverernnens 5,228 XXX | s 2,103 | oo 5,009 | ... [P (01C) | (2,906) 2,103 | o | e 3,125 | oo 3125 | oo XXX XXX
MERRILL LYNCH PIERCE
98954M 10 1 |ZILLOW GROUP CL A ORD.........ccccommrrnnee .| 01/08/2021.| FENNER & SMITHINC. | .. 20.000 | .covovvrernes 3,000 XXX 766 2,719 | cens (G ESK) (1,953) LT T O 2,234 | oo 2,234 | i XXX XXX
MERRILL LYNCH PIERCE
98954M 20 0 |ZILLOW GROUP CL C ORD.......cccoorrvernce .| 01/08/2021. | FENNER & SMITH INC. 45.000 6,507 XXX | s 1,726 | v 5841 | ... (4,115) [ oo (4,115) 72 T O 4781 | oo A781 | i XXX XXX
MERRILL LYNCH PIERCE
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD.......... .| 01/08/2021.| FENNER & SMITHINC. | .o 90.000 | ..ovvvrnee 14,305 XXX | s 11,125 | oo, 13,868 | ......... (2,743) | oo, (2,743) | v | e 11125 | e | e 3,180 | oo 3,180 | .o 22 XXX XXX
MERRILL LYNCH PIERCE
989701 10 7 |ZIONS BANCORPORATION ORD............. .1 01/08/2021. [FENNER & SMITHINC. | oo 130.000 | ..ovvvrrnee 6,332 XXX [ 6,608 | ...ccocvvvrnnee 5,647 | oo 961 | 961 6,608 | ..covirerririne [ e (VAE)] s (VX6) ] E— XXX XXX
MERRILL LYNCH PIERCE
98978L 20 4 |ZOGENIX ORD......cccovvrirnriniiririivcirerirenns .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..cooovrnnee 1,091 XXX | 1,948 | oo 1,000 | .o 948 | .o 948 1,948 | o [ e (857) [ verreren [CL74 ] E—— XXX XXX
MERRILL LYNCH PIERCE
98978V 10 3 |ZOETIS CLA ORD....covvvvrrirrirerrseirseinns .| 01/08/2021. | FENNER & SMITH INC. 160.000 26,896 XXX | 14,342 | oo, 26,480 | ...... (12,138) | evvveereriernns [ e [ i (12,138) [ oo | cerreeirneni 14,342 | oo | e 12,553 | oo 12,553 | v XXX XXX
MERRILL LYNCH PIERCE
98980G 10 2 |ZSCALER ORD....c.ovremrvreererireirerierinns .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .coovvrvrnee 7,894 XXX | e 2,707 | oo 7,988 | ......... (5,281) [ coovevrrerrrrireens (5,281) 2,707 | oo | e 5,187 | oo 5,187 | oo XXX XXX
ZOOM VIDEO COMMUNICATIONS CL A MERRILL LYNCH PIERCE
98980L 10 1 |ORD .| 01/08/2021. | FENNER & SMITH INC. 75.000 26,220 XXX (6,148) ...19,151 XXX XXX
MERRILL LYNCH PIERCE
G01767 10 5 |ALKERMES ORD.......oecoviverrinirierirerireens C|01/08/2021. | FENNER & SMITH INC. 190.000 3,871 XXX | s 8,083 | .oovvrierirs 3,791 | e 4,292 | .o 4,292 8,083 | ..o | ceriens (4,212) | cvovee (4,212) | oo XXX XXX
MERRILL LYNCH PIERCE
G0250X 10 7 |AMCOR ORD......ccoovvvrernrieinereirernnssenenns C|01/08/2021. | FENNER & SMITHINC. | .. 965.000 | ..cocouvee 11,090 XXX | s 10,361 | covervirnnee 11,358 | oo (L) N ((SESL:) NN O 10,361 | oo | v 729 | oo 729 | o XXX XXX
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MERRILL LYNCH PIERCE
G02602 10 3 [AMDOCS ORD.....coovvverireeririreererianeinns .| 01/08/2021. | FENNER & SMITH INC. 75.000 5,282 XXX | s 4716 | o, 5,320 | coovrrnnes (G0 (604) 4716 | oo [ s 566 | ovoorernen 566 | ..ovoerene 25 XXX XXX
MERRILL LYNCH PIERCE
G0403H 10 8 |AONCLAORD.. . |C|01/08/2021. | FENNER & SMITH INC. ..90.000 XXX (5,411) ....13,604 XXX XXX
MERRILL LYNCH PIERCE
GO0450A 10 5 |ARCH CAPITAL GROUP ORD.................. C|01/08/2021. | FENNER & SMITHINC. | .ot 175.000 | .ovvvrnnee 6,376 XXX | 4918 | oo 6,312 | ......... (1,395) | oo (1,395) 4918 | i | e 1,458 | oo 1,458 | .o XXX XXX
MERRILL LYNCH PIERCE
G0585R 10 6 [ASSURED GUARANTY ORD..........c.ceuunn C|01/08/2021. | FENNER & SMITH INC. 75.000 2,737 XXX [ 3119 | 2,362 | o 758 | o 758 3119 [ e (382) [ v (157 ) XXX XXX
MERRILL LYNCH PIERCE
G06242 10 4 |ATLASSIAN CLAORD......coovemrrrerierirnns C|01/08/2021. [FENNER & SMITHINC. | . 70.000 | .ovvernee. 16,483 XXX | s 9,535 | oo 16,371 | oo [(GREKLC) | - (6,836) 9,535 | .voerireirenes | s 6,948 | ......cc... 6,948 | .oovvrrrins XXX XXX
MERRILL LYNCH PIERCE
G0684D 10 7 |ATHENE HOLDING CL A ORD.........cccouene. C|01/08/2021. [FENNER & SMITHINC. | .ot 105.000 | cooovernnens 4,741 XXX | e 5,303 | oo 4,530 | oo AT 773 5,303 | .oveerirerinees | e ((157)) - [T —— XXX XXX
MERRILL LYNCH PIERCE
G0750C 10 8 |AXALTA COATING SYSTEMS ORD.......... .| 01/08/2021. | FENNER & SMITH INC. 235.000 6,914 XXX | s 6,639 | oo 6,709 | ..oovvvrrrne (LA ) P (71) 6,639 | .o | e 275 | v 275 | i XXX XXX
MERRILL LYNCH PIERCE
GO0772R 20 8 |BANKNT BUTTERFIELD AND SON ORD. | C | 01/08/2021. | FENNER & SMITH INC. 60.000 2,046 XXX | s 3,133 | oo 1,870 | oo 1,263 | oo, 1,263 3133 | s | e (1,087) | cvevees (1,087) | oo XXX XXX
BIOHAVEN PHARMACEUTICAL MERRILL LYNCH PIERCE
G11196 10 5 [HOLDING ORD .| 01/08/2021. [FENNER & SMITHINC. | v 20.000 | .coovrreennee 1,714 XXX | 1,538 | o 1,714 | . (177) | oo (177) 1,538 | o | e ATT | e L A XXX XXX
MERRILL LYNCH PIERCE
G1151C 10 1 |ACCENTURE CLAORD......c.coovvrmrrimrirns C|01/08/2021. [FENNER & SMITHINC. | .o 245.000 | ............ 64,716 XXX | s 46,010 | .ooovvcrnnnn 63,996 | ....... (17,987) | v [ e [ e (17,987) [ v | e 46,010 | .o [ s 18,706 | ......... 18,706 | ..coovvrvrrrncs XXX XXX
MERRILL LYNCH PIERCE
G14838 10 9 |MIMECAST ORD....cccovvermrrreirerierirneireens C|01/08/2021. [FENNER & SMITHINC. | e 75.000 | cooerirneens 3,927 XXX | s 3,109 | oo 4,263 | ........ (1,154) | oo (1,154) KON 01 IS IR 818 | i 818 | e XXX XXX
MERRILL LYNCH PIERCE
G16962 10 5 [BUNGE ORD......ccoovevirmrerierrierierieniens .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | cooeverneens 4,913 XXX | s 4722 | oo 4591 | e 132 | e 132 4722 | oo | s 191 | e 191 | oo XXX XXX
MERRILL LYNCH PIERCE
G1890L 10 7 |CAPRIHOLDINGS LTD....ccovvvrrerrrirerirs C|01/08/2021. | FENNER & SMITH INC. 85.000 3,832 XXX | s 5294 | oo 3,570 | oo 1,724 |, 1,724 5,294 | oo | e (1,462) | .......... (1,462) | c.oovercerrinne XXX XXX
MERRILL LYNCH PIERCE
G30401 10 6 [ENDO INTERNATIONAL ORD......c.cccrvvrne C|01/08/2021. | FENNER & SMITHINC. | .ot 270.000 | ..covvreee 1,904 XXX | AT4T | s 1,939 | ..o 2,808 |...oovirirriiinen 2,808 ATAT | oo [ e (2,842) | ... (V7] | XXX XXX
MERRILL LYNCH PIERCE
G4412G 10 1 |HERBALIFE NUTRITION ORD.................. .. |01/08/2021. [FENNER & SMITH INC. | ... 65.000 | ..o 3,335 XXX [ 3,315 | oo 3123 | e 192 | e 192 3,315 | o | e 20 | oo 20 [ XXX XXX
MERRILL LYNCH PIERCE
G4474Y 21 4 | JANUS HENDERSON GROUP ORD......... C|01/08/2021. [FENNER & SMITHINC. | .t 110.000 | cooovvernnens 3,730 XXX | e 2,354 | s 3,576 | ......... ((1727) | - (1,222) 2,354 | o | e 1,376 | oo 1,376 | .o XXX XXX
MERRILL LYNCH PIERCE
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD |C|01/08/2021. |FENNER & SMITHINC. | . 55.000 | cooererneens 4,374 XXX | s 998 | oo 4,023 | ... (RH072) | (3,025) 998 [ .overeerriees | e 3,376 | oo 3,376 | oo XXX XXX
MERRILL LYNCH PIERCE
G47567 10 5 |IHS MARKIT ORD... . | C| 01/08/2021. | FENNER & SMITH INC. XXX (6,382) 8,440 XXX XXX
MERRILL LYNCH PIERCE
G491BT 10 8 |INVESCO ORD........covverrreerrerierirerireenns .| 01/08/2021. | FENNER & SMITHINC. | . 310.000 | ..coovvvrne 5,779 XXX | s 7,290 | oo 5403 | ......... 1,887 | v 1,887 7,290 | oo | e (1.511) | v (1,511) | oo XXX XXX
MERRILL LYNCH PIERCE
G50871 10 5 |[JAZZ PHARMACEUTICALS ORD.............. C|01/08/2021. | FENNER & SMITH INC. 50.000 8,069 XXX | 8,101 | oo 8,253 | .oovvien (152) [ vvvrevrerireirinnne (152) 8,101 | .o e (X)) [— () I XXX XXX
JOHNSON CONTROLS INTERNATIONAL MERRILL LYNCH PIERCE
G51502 10 5 |ORD C|01/08/2021. [FENNER & SMITHINC. | ... 185.000 | ..ovvverec 9,489 XXX | 6,331 | oo 8,619 | ......... (2,288) | ..o (2,288) 6,331 | oo | e 3,158 | oo 3,158 | .o 48 XXX XXX
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MERRILL LYNCH PIERCE
G5494) 10 3 |[LINDE ORD....cccvvrurmrrrerirerireererinerieriens C|01/08/2021. | FENNER & SMITH INC. 235.000 63,541 XXX | s 44,925 | ..o 61,925 | ....... (17,000) | +.ovvvvernervennne [ eerrriverirenins [ e (17,000) [ ..ovvvoerrrireren | ceverveererenn 44,925 | .o [ s 18,616 | ......... 18,616 | ..vvevrvcrines XXX XXX
MERRILL LYNCH PIERCE
G5509L 10 1 |[LIVANOVA ORD.....cccosvvurrerrrririnerierienes C|01/08/2021. | FENNER & SMITH INC. 50.000 3,292 XXX | s 5,712 | oo 3,311 | e 2,401 | oo 2,401 5,712 | oo | ceviens (2,420) | .......... (VX710 | XXX XXX
G5785G 10 7 |MALLINCKRODT ORD.......cooeoerrmrrrerins C|01/08/2021. [ITG INC...ovevneirirerireeerceiseirenis 100.000 23 XXX | e 2,654 | oo 39 | 2,615 | oo 2,615 2,654 | oo | e (2,631) | covvvrees (2,631) | oo XXX XXX
MERRILL LYNCH PIERCE
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD.. | C|01/08/2021. | FENNER & SMITH INC. 165.000 8,097 XXX | s 2,869 | oo 7844 | ... (4,975) | oo (4,975) 2,869 | .o | e 5,227 | covverenn 5,227 | cooveriens 10 XXX XXX
MERRILL LYNCH PIERCE
G5960L 10 3 |[MEDTRONIC ORD......cccoovrvrirrrnirriririn C|01/08/2021. [FENNER & SMITHINC. | . 430.000 | ..oovornees 51,471 XXX | s 18,933 | oo 50,370 | ....... (31,438) | v [ e [ (31,438) [ ..ovvvrcerreirenes | cevereeireii 18,933 | oo | s 32,538 | ... 32,538 | ..o XXX XXX
MERRILL LYNCH PIERCE
G6095L 10 9 |APTIV ORD C|01/08/2021. [FENNER & SMITHINC. | . 75.000 | .ovvernee 10,916 XXX | s 5,673 | oo 9,772 | ... (4,099) [ ..oovvirirerirns (4,099) 5,673 | .o | e 5243 | ... 5,243 | oo XXX XXX
MERRILL LYNCH PIERCE
G6359F 13 7 |NABORS INDUSTRIES ORD.........ccceueree C|01/08/2021. | FENNER & SMITH INC. 8.000 546 XXX [ 2,587 | oo 466 | .......... 2121 | 2,121 2,587 | ovveeeeieeenn | e (2,041) | ... (2,041) | v XXX XXX
MERRILL LYNCH PIERCE
G6518L 10 8 |NIELSEN HOLDINGS ORD......ccccormirvnrenne .| 01/08/2021.| FENNER & SMITHINC. | . 260.000 | ....ocvvvne 5,442 XXX | s 6,843 | oo 5,426 | ..ccooonee 14T | e, 1,417 6,843 | ..o | e (1,401) | oevvvees (1,401) | oo XXX XXX
NORWEGIAN CRUISE LINE HOLDINGS MERRILL LYNCH PIERCE
G66721 10 4 |ORD .| 01/08/2021. | FENNER & SMITH INC. 150.000 3,663 XXX | s 7818 | oo 3,815 | oo 4,004 | .o 4,004 7,818 | o | ceviens (4,155) | .cvvvees [CET:) ) XXX XXX
MERRILL LYNCH PIERCE
G6674U 10 8 |NOVOCURE ORD.......ccosvvrrrvmerrerirncennnns C|01/08/2021. [FENNER& SMITHINC. | . 55.000 | ..ovrerneens 9,370 XXX | s 3,218 | oo 9,517 | o (G2 Le) | (6,299) 3,218 | o | e 6,152 | ooverens (1 XXX XXX
MERRILL LYNCH PIERCE
G6700G 10 7 |NVENT ELECTRIC ORD......ccocomerrrrernnens C|01/08/2021. [FENNER & SMITHINC. | .t 190.000 | cooovvvrnens 4,625 XXX | s 4,900 | oo 4,425 | ..o AT5 | i 475 4,900 | oo [ e (VX6)] - (V6 - XXX XXX
MERRILL LYNCH PIERCE
G72800 10 8 |PROTHENA ORD......cocoormruririnirierireriiens C|01/08/2021. | FENNER & SMITH INC. 5.000 64 XXX | e (513 I 60 | .o LS 5 65 ()] [ ()] I XXX XXX
MERRILL LYNCH PIERCE
G7496G 10 3 |RENAISSANCERE ORD.........cccccevrvmrrrnne C|01/08/2021. [FENNER& SMITHINC. | . 30.000 | cverernnns 4,986 XXX | s 5,008 4,975 KX TN I 33 5,008 | ..oooovrieriniins | e (V2] — (V7)) F— XXX XXX
MERRILL LYNCH PIERCE
G7S00T 10 4 |PENTAIR ORD.... . | C|01/08/2021. | FENNER & SMITH INC. XXX (1,260) 4,049 XXX XXX
SENSATA TECHNOLOGIES HOLDING MERRILL LYNCH PIERCE
G806ON 10 2 |ORD C|01/08/2021. [FENNER & SMITHINC. | . 85.000 | ..oererreens 4,792 XXX (634) 3,849 | o | s 943 | s 943 | oo XXX XXX
MERRILL LYNCH PIERCE
G81276 10 0 |SIGNET JEWELERS ORD.......ccccrvvrmrerennn C|01/08/2021. | FENNER & SMITH INC. 70.000 2,610 XXX 2,285 4194 | [ s (1,583) | ovevees (1,583) | cvoovereerrrinne XXX XXX
MERRILL LYNCH PIERCE
G8473T 10 0 |STERIS ORD......covvriririrrecrieiriieniens C|01/08/2021. | FENNER & SMITH INC. 40.000 8,112 XXX (3,382) 4,199 | v | e 3913 | 3,913 | s XXX XXX
MERRILL LYNCH PIERCE
G85158 10 6 [STONECO CLAORD.....ccoovvrrirircirnens C|01/08/2021. [FENNER & SMITHINC. | .o 55.000 | c.vorernnns 4,404 XXX | e 2,239 | oo 4,616 | ......... (2,377) | o (2,377) 2,239 | oo | e 2,166 | ..ooovee. 2,166 | .o XXX XXX
MERRILL LYNCH PIERCE
G9001E 12 8 |LIBERTY LATIN AMERICA CL C ORD...... .| 01/08/2021.| FENNER & SMITHINC. | . 130.000 | coovvernnens 1,494 XXX | s 2,600 | oo 1,442 | e 1,158 | s 1,158 2,600 | .o | e (1,106) | ..cvvvevs (1,108) | cvoovereirriinne XXX XXX
MERRILL LYNCH PIERCE
G9456A 10 0 |GOLARLNG ORD.......ccosvvvmerrerinrrreernnns C|01/08/2021. [FENNER & SMITHINC. | . 110.000 | cooovvvrrnens 1,229 XXX | e 2,833 | oo 1,060 | .coovrne 1772 |, 1,772 2,833 | oo | e (1,604) | ..o (1,604) | oo XXX XXX
MERRILL LYNCH PIERCE
G94787 10 1 | WATFORD HOLDINGS ORD.......cccovvvenees C|01/08/2021. [FENNER & SMITHINC. | . 30.000 | cooovrvrneens 1,044 XXX ] s 822 | oo 1,038 | .o [VAL) ) R (216) L5722 (SRR IV 221 | e 221 | i XXX XXX
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MERRILL LYNCH PIERCE
G96629 10 3 |WILLIS TOWERS WATSON ORD............. C|01/08/2021. |FENNER & SMITHINC. | ... 60.000 | ............ 12,218 XXX | 8,459 | ..o 12,641 | ... (4,182) | oo (4,182) 8,459 | oo | e 3,759 | oo 3,759 | .o 43 XXX XXX
MERRILL LYNCH PIERCE
G97822 10 3 [PERRIGO ORD........cccovvvmmmririrriinriiinnnes C| 01/08/2021. | FENNER & SMITH INC. 130.000 5,802 XXX | s 9476 | oo 5814 | ... 3,662 | ..o 3,662 9476 | oo | e (3,674) | .......... (3,674) | ..o XXX XXX
MERRILL LYNCH PIERCE
H1467J 10 4 |CHUBB ORD.....cccccvvrvviirireriieierisrirnnnns C|01/08/2021. | FENNER & SMITHINC. | .ot 155.000 | ..covvenvee 24,085 XXX | 20,530 | .oovrvirennee 23,858 | ... (3,328) | oo (3,328) [ oovvrevrrieirenns | e 20,530 | oo | e 3,556 | .oorenn 3,556 | ..ccvennee 121 XXX XXX
MERRILL LYNCH PIERCE
H8817H 10 0 | TRANSOCEAN ORD........ccccovrrrurrrrriirernnns C|01/08/2021. | FENNER & SMITHINC. | .. 520.000 | ..ccooveeee 1,442 XXX [ 6,829 | ..o 1,201 | oo 5,628 | ..o 5,628 6,829 | ..o [ e (5,388) | ..vvvee (5,388) | cvovrrrereriiin XXX XXX
MERRILL LYNCH PIERCE
144385 10 9 |GLOBANT ORD........ccoooveemrreirerirrerirenenes C|01/08/2021. |FENNER & SMITHINC. | ... 30.000 | ..ooorveenend 6,900 XXX | A479% | 6,528 | ........ (AL | — (1,735) 479 | o | e 2,106 | ...oo.oue 2,106 | ..o XXX XXX
L5140P 10 1 |INTELSAT ORD........cccoomvvimmmiiimmriinniiiinnns C|01/08/2021. | ITG INC.....ccovvvvrrriirriiarriisrri 50.000 26 XXX | s TATE | s 25 | 1,450 | v 1,450 TATE | e [ (1,448) | .......... (1,448) | ..o XXX XXX
MERRILL LYNCH PIERCE
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD........cccnnene C|01/08/2021. | FENNER & SMITH INC. 65.000 22,951 XXX [ 9,504 | ..o 20,453 | ....... (10,949) | .o | e [ v (10,949) 9,504 | .o | 13,447 | ......... 13447 | .o XXX XXX
MERRILL LYNCH PIERCE
L9340P 10 1 |TRINSEO ORD......cccoovommrrimmrririnriiinniiins ..101/08/2021. | FENNER & SMITH INC. 50.000 2,731 XXX | s 3,018 | oo 2,561 | oo 458 | .o 458 3,018 | oo | e (VX74] —— (VT4 — 3 XXX XXX
MERRILL LYNCH PIERCE
M96088 10 5 |UROGEN PHARMA ORD.........ccccocoomurnenn. C| 01/08/2021. | FENNER & SMITH INC. 30.000 630 XXX | 1,078 | oo 541 | 537 | oo 537 1,078 | e [ s (G (G — XXX XXX
MERRILL LYNCH PIERCE
N14506 10 4 |ELASTIC ORD......cccoooummmrirmmiriinnririniiiines C| 01/08/2021. | FENNER & SMITH INC. 20.000 3,043 XXX | 1,208 | oo 2923 | ... (AT | — (1,714) 1,208 | .o | e 1,835 | . 1,835 | .o XXX XXX
LYONDELLBASELL INDUSTRIES CL A MERRILL LYNCH PIERCE
N53745 10 0 |ORD .101/08/2021. | FENNER&SMITHINC. | ... 150.000 | .....ccco. 14,511 XXX | 15,296 | ...ooooene. 13,749 | ......... 1547 | s IR A OO (N 15,296 | ovvoocveeriis | e (784) | oo (420 — XXX XXX
MERRILL LYNCH PIERCE
N72482 12 3 |QIAGEN ORD........cccoooovmmmiiimriianriiiniiins C| 01/08/2021. | FENNER & SMITH INC. 170.000 8,879 XXX | s 5874 | oo 8,985 | ... [CCI N D (3,111) 5,874 | oo | o 3,006 | ........... 3,006 | ..o XXX XXX
MERRILL LYNCH PIERCE
V7780T 10 3 |ROYAL CARIBBEAN GROUP ORD........... ..101/08/2021. [FENNER & SMITHINC. | .. 95.000 | ..ooorvernan 6,931 XXX | 11,019 | o 7,09 | ...coo... 3924 | .o 3924 | oo | e 11,019 | oo | e (4,088) | .......... (4,088) | ..o XXX XXX
MERRILL LYNCH PIERCE
Y95308 10 5 | WAVE LIFE SCIENCES ORD. ... | €] 01/08/2021. | FENNER & SMITH INC. 27.000 279 XXX 1,289 [ s 212 . .1,027 1,027 1,239 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........ccconiiniiniiininininninnisiis | e 15,220,466 XXX 14,857,099 | ..(3,613,343) | ..ooovvvviennn0 [ i i (3,613,343) | ..oovvverins 0] e 11,122,814 | .o 0 |..4,097,651 } XXX XXX
9799997. Total - COMMON StOCKS = PaM 4. i | cries 15,220,466 XXX ....11,122,814 14,857,099 | ..(3,613,343) | ..cccocvennn0 | 0 [ (3,613,343) | ... .11,122,814 .4,097,651 |..... 4,097,651 | ....... 22,274 XXX XXX
9799999. TOtAl = COMMON SEOCKS. ...ttt eisssis bbb oeetsees ettt ettt | eiee 15,220,466 XXX ....11,122,814 14,857,099 | ..(3,613,343) | ..oocovvveennn0 | i | i (3,613,343) | ... . .11,122,814 .0 |.4,097,651 |..... 4,097,651 | ....... 22,274 XXX XXX
9899999. Total - Preferred and COMMON SEOCKS.............riuiuiiiiiiiiiiiniiiins i | oonee 15,220,466 XXX ...11,122,814 14,857,099 | ..(3,613,343) | o0 | ciiiiicnl0 [ i [ RRT) | — [ 11,122,814 | .o 0 |.4,097,651 |..... 4,097,651 | ...... 22,274 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS..........coucriiiiiiiiins it | e 27,377,269 XXX ....23,500,197 ..27,000,559 | ..(3,657,115) | ........(71,684) | ...ccce..0 | s (3,728,798) 0 23,243,028 0 ].4,134241 |..... 4,134,241 | ... 139,858 XXX XXX




statement for March 31,2021 ofhe NMIOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

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

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

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

Sch.DB -Pt. E
NONE

QEO06, QE07, QE08, QE09, QE10



Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY

(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.)

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter

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
Cash (Schedule E Part 1 Type)

000000 00 O ‘ CASH. et | reresneenenes | enes .3,023,354 XXX
9099999.  Total - Cash (Schedulg E Part 1 TYPE)........ ittt b ess s enes .3,023,354 |. XXX
9999999, TORAIS..... erveiireieiiiieieieetieei R teeni e e .3,023,354 XXX
General Interrogatories:

1. The activity for the year:  Fair Value §.....3,119,568  Book/Adjusted Carrying Value $.....3,119,568
2. Average balance for the year:  Fair Value $.....1,675,270  Book/Adjusted Carrying Value $.....1,675,270
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §........ ONAIC2: §......... ONAIC3: §.......... 0 NAIC4: §......... ONAICS: §......... ONAICE: §......... 0

QE11




Statement for March 31, 2021 ofthe. MIOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter

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

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

General Interrogatories:

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

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

NONE

QE12




Statement for March 31, 2021 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
The Bank of NY Mellon..............ccccooevrverrnnnnn Pittsburgh, PA. ..o | e | o | s | oo | oo 2,119,163 | ..ccoveee. 1,986,363 | ........... 2,059,248 | XXX
0199999. Total Open DepoSItONiEs. .......cv..verireriririinnas XXX XXX [ 0 [... (U I 2,119,163 | oo 1,986,363 | ........... 2,059,248 | XXX
0399999. Total Cash on Deposit.......... XXX XXX ... 0f... 0| e 2,119,163 | ........... 1,986,363 | ........... 2,059,248 | XXX
0499999. Cash in Company's Office... XXX XXX XXX XXX . XXX
0599999. Total Cash...........cc..oovrvererreenn. XXX XXX .. 0. (U [ 2,119,663 | .......... 1,986,863 | ........... 2,059,748 | XXX

QE13




Statement for March 31, 2021 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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 | 03/31/2021....... 0.010 ...11,515,799
60934N 20 3 |FEDERATED HRMS | PO IS 02/01/2020....... 0.050
711991 00 0 | TD BANK DEPOSIT SWEEP.........cuuuteuueuuueriaertseeeseesseeesesssessseessesssessse s ssseess st ss 2888081041888 1488814188884 18R R R0 HeEE b s8R 8RRt | Hesenisensseens 03/01/2021....... 201,521
8699999. Total - All Other MONEY MATKEE MULUAI FUNGS............vvvvuuueiriiisi i1 00050 1480848111811 RAES 1188 nsssssnns | 11,989,435
........................... 11,989,435

9999999. Total - Cash Equivalents

¥130



Supplement for March 31, 2021 ofthe MIOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

* 1 3 3312021505100 10 1 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2021
NAIC Group Code.....291 NAIC Company Code.....13331
Company Name: MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of 8 CMP packaged POIICY? ........covveieeiiiciiicieiese ettt s Yes[X] No[ ]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy

DE QUANTIEA OF ESHMALEA? .......iviieiiceceee ettt bbb bbb s st et b e s e a st b b b s bbb s bbb b s b st b n s Yes[X] No[ ]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount

for D&O liability coverage in CMP packaged policies:

28 1oL U 17T OO B, 10,091

2.32 Amount estimated USING reaSONADIE ASSUMPLIONS. ..........c.eviiiieiieicieieie ittt e st s bbb s s st s s bt b bbb s s b s st s s bbb b b s bbb s b s dbsebset st st es et st ensensensneses

2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP PaCKaGEA PONICIES: .........eveireriuiiiiieisiisiteie ettt s bbbt b bbb st en bt skesses et st esses et sns st en st ntas

Q505
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