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statement for March 31, 2021 of e [OWA MUTUAL INSURANCE 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
T BONAS. st ntennens | fetensesnernees 38,331,831 | oo | e 38,331,831 | oo 27,959,559
2. Stocks:
2.1 PrEferTed STOCKS. ...ttt | settsete ettt | ettt ens | serieen e (0
2.2 COMMON SIOCKS.....vvuvrrreererresrerssesessesessesssssssessssesssssssssessessssssessesssssssssessessasssessessasssnssnsss | sessessassnsanees 18,282,303 | ..o | v 18,282,303 | ...oovverne 23,958,587
3. Mortgage loans on real estate:
BT FIESEIENS ...t | sieniesi st ntenins | resent st ni s eninenne | eeeesinenne s {1 R
3.2 Other than firSEHENS.........ccierrieiirrrereeeesi et senis | seteseseesssess s nsssnees | setesssssness s nessnessnens | sesisesssesinesesene e resenens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES). ... errer e eeeeseiseeseeeeseesesseessesseesesssesseesessessese e st ess s e ssessess e ssessessenssnssesss | seessessessasssnssassassssssestassns | sressesssssssssessossnsssnssessansnne | sesessssssessessssnsssessessnnens [0 OO
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES). ... ceeerveeeeesetseeseeee e st eee e st ees s s e ss s ssees s e s b s s s b s s e ssesee | 2bsessessassaesseesessastseestenis | Hieesstsssessestasssessessestantane | sebesssssessessassssesessesssens 0 [
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......cocvvveriirerriieiereeiese e esisiaes | ceerieissiesesienas 1,653,674 | oo 783,674 | oo 870,000 | .covovreverrrernne. 869,999
5. Cash ($.....(723,926)), cash equivalents ($.....8,118,207)
and short-term investments (§.......... 0.ttt | eresinaenes s anes 7,394,281 | oooeeeeeeeeeeeeeeeeeeenes | eeveveeieierenienns 7,394,281 | oo 9,159,295
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vvvviviieiieicteie ettt sssstessessees | evsesssessesessssssessesssssssens | stesiesissessessesssssssessesssseses | sesissessessesssssssessessssesses {1 TR
T DBIIVALIVES. ..ot | Hiebe bbbt | Heent ettt ntentans | erebneb bbb (01 O
8. Other iNVESIEA SSELS.........cvuiiiiriiieiii st | sbeesiaesseesiensies 1,801,655 | ..o 9,103 | oo 1,792,552 | oo 4,616,128
9. RECEIVADIES fOr SECUMHES.........ouveriiriiciiciie ittt sbinnes | sesbesi s st snienes | setisssisss s sssinssinens | sebiessesssisssi s 0 | o 23
10.  Securities lending reinvested COIAETAl ASSELS..........ceieiciiiiecesre e | sresessssesesss s | essesessssesesssssssesessssssens | esessssesesiesessesesssssnsns {1 RN
11, Aggregate write-ins for iINVESEEA @SSELS..........ceviiiviiieieiciseesese s sntenes | stesesissessesssssssssensessnead (01 P [0 I {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....c.ciieieininieeeiee e | veresienennend 67,463,744 | ..o T92,777 | oo 66,670,967 | ...ccoovvernnn 66,563,591
13. Title plants less §......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccovvees | covvrevreirennnns 5,193,522 | coovvvveieriins 989,437 | ovvrereirrinnn 4,204,085 | .....ccoereirnnn 6,885,485
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccovveerereinnes | corevereieirenns 3,526,849 | ..o | s 3,526,849 | ...coovrviinns 3,933,173
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0) ettt ettt sttt entns | arssestent st s st st s estentents | ersestestnsestentansestensentntns | essesssessestentens e sressentnes 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS..........c..cvuieeveieeieieeeee et sniens | eveesessessesessnes 4,678,748 | ..o | e 4,678,748 | ..o 1,807,090
16.2 Funds held by or deposited with reinsured COMPANIES............c.ccvevvevrieieriereieiesisies | ceverreienesieiens 9,526,849 | ....ooovriereeeeeeeeeeeeens | e 9,526,849 | ....cocevvvevenee 7,358,513
16.3 Other amounts receivable Under reiNSUrANCE COMTACES...........cvuriririnriinineiieiins | e | ceveesessesssssssssessssssssies | soresiessesiessessesessens (0
17. Amounts receivable relating to UNINSUIEA PIANS...........c.cceueieveciisiiciesieee e | covesesstese s sssessenes | essesssssssessesssessesssssssssens | evesissessesissessesesssesans 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon...............ccoeeeveevees | cevvevevervcieeiennnns 131,202 | oo | e 131,202 | oo, 164,697
18.2 Net deferred taX @SSEt.........ccuiiiiiiiiii bbb | etbesiesieni s 633,674 | ..o | s 633,674 | oo 572,522
19.  Guaranty funds receivable Or 0N AEPOSIL.............cccviveieiciiee et | crresessssess s es e sssesaesns | essesissessessessssessesessnssssens | evesissessesis st s s senans 0 [
20. Electronic data processing equipment and SOfWAIE.............coueveeierieicireeie e | cevensesesssseses st sees (01 TSR [0 RN [(0) T
21, Furniture and equipment, including health care delivery assets (§.......... 0)eererreerereisreriereens | e 126,545 | ..o 126,545 | oo (0 TR 0
22. Net adjustment in assets and liabilities due to foreign eXChanGe ratES.........cccvveiiirieieieiieis | e | cereiessesesssesessienes | sresiesessesessssssessessssenee {1 TN
23. Receivables from parent, subsidiaries and affiliates.............cccoveririeienieieseeesseesies | e 2,260,888 |....coeverrrieierieieieiiens | e 2,260,888 |.....coovvrrerererisieeins
24. Health care (§.......... 0) and other amOouUNtS FECEIVADIE...........c.cveieiiieieiceee e | et sssesessssienes | eoesesssssssesssssstesessssessenss | ssesssssssessessssassessessnsenes {1 RN
25.  Aggregate write-ins for other than iINVeSted SSELS..........cuiiiieiiiieiecee e | ererisressesssssessaens 75,120 | oo 71,859 | oo 3,261 | oo 3,261
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)..........ovuiureirireeeieeneieesesseessessssessessssssessssssssesssssessns | seesessssssssnens 93,906,528 | ......ocvvrienne 1,980,618 | .oovvvrevenee 91,925,910 | ..ovevvevieens 87,519,102
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cuceeveres | revrrerernieneireiniinensiininnes | eoreiresiseeseesessssessessssssnnes | seesesessesssessesssessessessnes [0 TR
28.  Total (LINES 26 AN 27).....ccvueereeereirreeireiieessseseeeessssesssessessessssssesssssessssssessessssssssessessssssssesss | sonssessessssnnes 93,906,528 | ......ccvvvienne 1,980,618 | oovvvrrrrenes 91,925,910 | oo 87,519,102
.................................. L1 RN
.................................. 0
.................................. L1 RN
1198. Summary of remaining write-ins for Line 11 from overflow page...........cco.ewreerrunenreneineenninees | coveereeeeineineieesesenensennd [0 RN L0 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......civeeririiierciiiecisie s | cvrsiessssssiesssssssensesssaees (01 P [ I {0 I 0
2501. Equities and deposits in pools and aSSOCIALIONS...........c.wererurererereieeeeseeeseeseesessseessesessssenes | seeessesssessessessnsennes 3,267 | oot | et 3,261 | e 3,261
2502, AULOMODIIES........cvvovcevaericeea sttt nens | sesssessssesiessianens 71,859 | oo 71,859 | oo L0 RN
2503, .ottt RSt | Heseest st Rt ene | eebiens st sttt | eesiees ettt L1 RN
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccoceevveeieienisieiens | oo 0 | oo 0 | oo (0 TR 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......cccrreuirerierissmmissresseresseressensnens | sensssssessssssssesens 75120 | oo 71,859 | oo 3,261 | oo 3,261




statement for March 31, 2021 of e [OWA MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident Year $.....8,414,380)..........cvrruereeereereeeeeeerseesssesssesssesssesssssssssesssesssssssssssssssssssssssssssssssssssssssssssssssssssins | eessisssisssesssssssseens 28,116,330
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........ccveviviicieiiesieiessisse et ssssssesseses | sresssssessesssssssesesinees 1,342,738
3. LOSS QQJUSIMENE BXPENSES.........cvuivieiecirieicits ettt sttt bbbttt s bt sas s s stessnsans | sbssessessesssssaesansnsa 4,759,750
4. Commissions payable, contingent commissions and other similar charges 619,568
5. Other expenses (excluding taxes, ICENSES @NG FEES)........ovurururrirrrirririniirrire sttt sttt 1,510,386
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).......c..cvuiurieieirericieississse st ssesssssenes | sreesessssessssessesssssaens 105,444
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES)).......verrererruermeereireermeireeneenes | coreeriseineireeeieceneies 300,000 | eoeeererieeereereieeeeeeeeeeeeeeens
7.2 Net defErred taX ADIIILY..........cccvereccicieiseeee sttt bbb bbb s bbb s s ssbnns | H1essssssessess st s sses b s s sten s baes | esbessssies st sttt es
8.  Borrowed money §.......... 0 and interest thereon §.......... 0ttt | Sbsees et b st ens | enbi bttt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....7,544,998 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 SEVICe ACt).........ccvvevciiirieieeeeiecseseeeseeseiieis | e 8,715,990 | .o 8,470,123
10, AQVANCE PIEBMIUM.....ocvieieeiecteeesieeteeeee st st b s s s s s st s st b s s st s s s s s sss s s e st s e b st s e bss b s s ssesssssssessnsstessesnsansessasanssnsans | svessissesssssssssssssessesnean 256,596 | cooverreeeere 118,329
11.  Dividends declared and unpaid:

111 SHOCKNOIAETS. ...t bbbt | desbse st bbbttt bbb | Hbaeeb bbbt

112 PONCYNOIAETS. ...ttt bbbt bbb E R E bbb bbbkttt st st | ebsenisesssee s bbbt [Z210) ) (250)
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cccovuivivcrrieeieiieieeesee et essesesss s ssessnsens | cevvsesssesesssssesesessenes 2,140,125 | oo 610,588
13.  Funds held by company under reinSUranCe treaties..........c.ceuiuvivereicieiieiieieeieieessiesesstssese s ssssssessessssesssssssesssssssenens | svversesssessersesessnnnern e, 03,362 [ oo 6,071,011
14, Amounts withheld or retained by company for account 0f OtETS..........ccveueirrrrininrnreeseseiesssessesssssesssnsssssessssssssensns | eossssnsssssssssnssssssssensens 111108 | i, 121,273
15.  Remittances and items NOt AlIOCALET...........c.curiuiereiiincree sttt sessesssesssssssssssssens | eeessnesneesenssssnennessesssn 30,024 | i 265,019
16.  Provision for reinsurance (including $.......... 0 CEMfIEA).ovurrrerierireieesse ettt ssssssssesssssssssesssssssssssnssessanss | eesnsssssssssessenssnssessensens 10 1490 | i, 167,495
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES..........cc.cvuiviieieiice et iessens | cresse st es s ssssssbssas | sestessesessesss st es st baessesbnsans
18, Drafts OULSTANAING. ... e ettt s st n b st ssestensnnsns | sesssssesnsssstanssessestessanssessensentnens | Sreetstsresestentes st st st et st st
19.  Payable to parent, subsidiaries and affiliates..........c.cccveueirircieisiiccs sttt ssienns | seresiesies e rena 2,766,204 | oo 2,338,564
20, DEIVALIVES. ..ottt ettt s s ettt st a bbbt sena et st essesntensesassanes | netestesesestessesessessesaesasssntessesentens | shessesetenaese ettt st enae
21, PaYabIE fOr SECUMLES. ........evuuiveeiiericieiesisc ettt bttt s st ss s s s ses s saessen st | esbaesiesssssssses s tenseses 699,906 |...ovvereririere e
22, Payable for SECUMHES IENAING ..ottt sttt sttt ettt es e ssessentnen | entesssssessensssasessessantsssessestensnnes | sesestsesessessassnessessentessses st entenens
23.  Liability for amounts held Under UNINSUIEA PIANS............c.iiueiicieiieiieieiesiss sttt s s bss s ssesssssests | sestssssssessessssssessesssssssessessessess | svsesssssessesssssessses st s s ssensssas
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt st st nns | srstnst sttt ettt st | Sressest ettt nes
25, Aggregate WIite-iNS fOr lIADIIHES. .........cevvererrieieiesiscse ettt sttt ss st s s senssnssensans | sressessossssssessassenseses 1,020,767
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25) 58,405,542
27, ProteCtEA CEIl HIADIIIES. .......evuveeeeieiicisieit ittt nbnts | nnb sttt nens | anbsesne s
28.  Total liabilities (LINES 26 @MU 27)........c.eiurrirrireeiieiiiriieiseitseeee st sttt nssns | sssssssssssssssssssesas 58,405,542 | ...oovoiiiiiens 54,644,264
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNGS........c.cvveveevcrieieie ettt sttt s sttt s s s s bans | evsessesssssssessessntessesssenssssesereand [0 U 0
30, COMMON CAPIAl STOCK.........cuieiiciiteiieic ettt et b bbb a st beb bbb s s st ntenas | sbesbessessssnssnsesaesnaas 5,000,000 | .eooerereieieieee e
31, PrEferred CAPIHAl STOCK........covveieeveciceeiecicet ettt et bbb bbb a ettt b s s b b s s saets | 2ebenseseetstastes s nstes et bensesantnens | neseseesiesnaes e st es et en st s ens
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........cccviveiciiiiccsee ettt ssstens | essesiesssses s ses e sssesses s 0 | oo 0
33, SUIMIUS NOES......eocvicecte ettt st bbb et s bt s e bt b st st s st b st es e st enseseesntanaens | sbesbessesessnseneesansnaas 3,000,000 | cooverrerreerieniee 3,000,000
34, Gross paid in and CONMDULEA SUMPIUS.........c.cuiveieiiiiiieiie ettt st bbbt s bbb ss s st estessnsas | 2iebessessesssassessesastessesssbensessesnsas | sebessessessssesses st estes e s b es s st nans
35, UNQ@SSIGNEA fUNAS (SUMPIUS)......vuveurereerrirsenriseesssiesesissssessssesessessssssseessesssss e ssessessssssessssssssessessessssssessesssssssssessssssssessessanssssnssnsses | sesssssessesssssssssessanes 25,520,368 | ..oooverreririrreeinn 29,874,838
36. Less treasury stock, at cost:

36.1 .o 0.000 shares common (value included in Line 30 §.......... 0) - etrreeereeeerr ettt est st tsees | eeteeeess sttt en s ss st st s tsenne | Sreseetesen st et en sttt

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

37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36).......uvurwurrurrurrerreereieesseinsesseseessesseeseessssssseessssesssessessesssesssssesssssssssssesss |_sessessssssssssssssssssanes 33,520,368 | ..o 32,874,838
38, Totals (Page 2, LINE 28, C0l. 3).....cuiiiieieiseisesese ettt bbbttt | erienie s 91,925,910 | .ooovvvrcercricrinene 87,519,102
DETAILS OF WRITE-INS
2501, MiISCEHIANEOUS lADIIES. .......ceueveerrecieieriiiii sttt nnnnen | cbebsnesestnse st 925,375 | oo 925,375
2502, ESChEALADIE fUNGS.......ouieeieecieciseii ittt entens | etbssises bbb 139,581 | oo 139,581
2503. Obligations in POOIS ANA @SSOCIAtONS...........cuuevvieeiieiieiieie ettt s st en s s s st en s ssessnes | sessessssssssesssssssssssessns (20,537) (20,537)
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAJE..........ccevcvciiveeieeisee ettt ssssssesses s sessesasssnsns | coesssssesisssssesissessesssenns (23,652) (13,338)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 800VE).........oviuiiiriiiiiiciiiesssiiissssssessesessessensssesssssssssnsesssssnsssssssssssssssssnss | sressesssssssnssssesnsnsas 1,020,767 [ oo 1,031,081
2007, oSSR SRR R £ 4R E R R R e b st et en bt | HeREeRE R R R bbb st bbb | Hhieebneb bbb
2902, oSSR LRkt e bt ins | Sehbe R R b bbbttt | Hhieeb bbbt

2003, oSSR

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

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

3207, R R SRR R R bbbkt | SeREeRE R bRt ettt et | Hbieeb bbbt
3202, oo R RSkt nn b | Sebb R bbbttt | Hhieeb bbb
3203, SRR RSttt | SeRbe R R bbbttt | Hhieeb bbbt
3298. Summary of remaining write-ins for Ling 32 from OVEIIOW PAJE..........cc.eveviieieiciee ettt sse s sssses e ssssens | ersessesisssssesiessssessesessensssesseseand [0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0VE).......uiuiiiieiiiiiiesictsiesct et ctesis s ssss s ssssnsesssssssensessssnssnssssssnssnss | onssssessnssssessssnsensessnsnsssessansans 0 ] 0

Qo3




statement for March 31, 2021 of e [OWA MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

UNDERWRITING INCOME

1. Premiums eamed:
1.1 Direct........o..... (written $ 3,962,340 4,704,330 17,777,106
1.2 Assumed......... (written $ 4,426,530 ...4,642,219 ...18,629,334
1.3 Ceded.. . (written $ ..3,964,505 ...4,785377 ...18,159,459
1.4 Net......ccorrnne. (written $ 4,424,366 4,561,172 18,246,981
DEDUCTIONS:
2. Losses incurred (current accident year $.....2,720,905):
2.8 DITBCL. ottt sttt st | entsnesinntineees 3,855,476 |..coovrrrrnnn. 1,330,367 |..ccovrrrrrnnn. 20,885,358
2.2 Assumed. 2,391,341 | ... ..2,458,217 19,420,725
2.3 CABA. ..ottt Rttt | ehieniieeseneienes 3,851,339 ., 1,351,459 | .o, 20,712,194
2 NBL .ottt ens | ansbenstenstnsta 2,395,478 |..covvrrrren. 2,437,125 | .o 9,593,889
3. Loss adjustment expenses incurred.. 640,853 | ... 762,620 2,741,434
4. Other underwriting EXPENSES INCUITEM...........cvueicviiieieiesie ettt snbessessntns | cvssessessssensaes 1,374,109 [ ..o 1,496,003 |.....ccooeveveeee 5,838,996
5. Aggregate write-ins for underwriting d@AUCHIONS...........ovuiurir ittt
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME Of PrOTECIEA COIIS.......vuieiercieei ittt en
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7).......ovuiurereinireincineieietneisees st iessesssssssesssssssssesessesssssnns | sesnsensssssssssssseens 13,926 | oovoeveeenns (134,575) [ ..o 72,662
INVESTMENT INCOME
9. NetinvestmeNntiNCOME EAMEM............cciiiiiieiciieee ettt a s snas | eebessebessessesaesas 270,839 | ..o 241,045 | .o 902,628
10. Net realized capital gains (losses) less capital gains tax of $.....439,365.........cc.oovueruerierieeiieeiesiee e sseessens | esrsesssesisesieans 1,655,013 [ .o 14920 | oo (652,741)
11. Netinvestment gain (I0SS) (LINES 9 + 10)......cvcieuiuiiieiiieieieie ettt b s sss st s e besse s snnns | svsbessessesaesns 1,925,852 |...ccovvivviriinas 255,965 |.ooeieieeinn 249,887
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....1,027) (1,027) ] oo (16,614) | ... .(63,648)
13. Finance and service charges not included in premiums.... 0386 | 18,256 |
14. Aggregate write-ins for MiSCEIIANEOUS INCOME.........vuiveiierirrieinirseiseee st ssssssssssssessss s ssessssssssessassessensnss | ssssssessassssssessasssssssssases 0 [oiirninennenee(3,052) | o 57,566
15. Total other income (LINES 12 thrOUGN 14)......vuvevieiieeieiseieee ettt stes e ses s s s s ssssessessssssessssanss | ssssssssssssssssssssesansas BAD] e (LA10) (6,082)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxXes (LINES 8 + 11+ 15)......iieiieieecereteee ettt ettt s s sssssnsenes | evestessssaesenenes 1,939,138 [ ..oocvoveeiee 119,980 | .coevevvererernes 316,467
17. Dividends t0 POICYNOIAETS............c.oveerercreee ettt ettt a s s st s s sses s sn s sassessnes | sresssissessssessansans 14,252 [ oo 3344 | 20,879
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINe 16 MINUS LINE 17)......civueiiiiriiieiciereie ettt st b sssssssnns | oeveessssesaesenns 1,924,885 |.....cooovverenne 116,635 [ .ooveveirereree 295,588
19. Federal and foreign iNCOME taXES INCUITEM.........c.ovururrirrerrerrieinsessiseesesssesseesssssesessssesssssessesssssssssessesssnssessessessnssessons | _ssssssossesssssseses [[OGKT0))] IE— [(CEECKK)] — 56,825
20. Netincome (Line 18 minus LiNe 19) (10 LINE 22).........ccevuiveriiriiieieieieee et sssbes e sesss s sssssssesssssssens | ceveessssenessinaas 2,030,756 | ...cccoouvevnne. 180,268 |........ccccouc. 238,763
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year 32,874,838 |... 31,513,373 |..... 31,513,374
22. Netincome (from Line 20)........cccoevvermrrrmrrrreerniernrerniennns ..2,030,756 |... ...180,268 | ..... 238,763
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (loss)
26. Change in net deferred INCOME tAX........c.u ettt bttt s bbb ssent s
27. Change in NONAAMILEA @SSELS..........ovuruuririereieie ettt sttt
28. Change in provision for reinsurance..
29. ChaNGE N SUIPIUS NOES......uureurereeeereereiseeseeeeseeseeeee et ss s sse st e s ssese et s bbb bbbttt
30. Surplus (contributed to) withdrawn from ProteCted CElIS...........oirririniririsieree et stesssesessees | ereeteeinssessssssssseesssessnsens | sresseessssssssssssessesssssseess | ereseessssesssseessessssenessneans
31. Cumulative effect of changes in aCCOUNLING PHINCIPIES........c.ovveieiieeiciiisie sttt ssessssssenss | seessssessessssessesssssssessessnsns | soessstesesssessesessssssesenss | oesessessesessssessessssesseseses
32. Capital changes:
3201 P IN.eit etttk | ieebinetineeieeeas 5,000,000 | .cooeveeieiireiireeirerieniens [ e
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplUS..........ccoeevevriveieennes
33. Surplus adjustments:
331 P IN. etttk
33.2 Transferred to capital (Stock Dividend).
33.3 Transferred from capital...........cccou......
34. Net remittances from or (10) HOME OffiCE.........cuiiieiiiieicese e sttt
35, DiVIAENdS 10 STOCKNOIAETS..........cveveiiiiiieiciseieie ettt ettt b st bbb s s st ssesans | sinssssessessssestesessnsessesnsns | seessstessesssessessessssnsessenss | sresessessessessssassessssansesesas
36. Change in treasury stock
37. Aggregate write-ins for gains and l0SSES iN SUMPIUS...........c..vuiveieeieeieiesseie et sse s ssss s s sses s ssesssssaesas | ssesssssssssesans (5,000,000) [ .vovvvevrerereeiereereeenen0 | e, (1,206,777)
38. Change in surplus as regards policyholders (LInes 22 through 37)..........cceueieicieineiieieissieeesesses s sssssssssses [ ossssissssssesenes 645,530 | .oooverrnnns (3,972,803)f....cccvvenn. 1,361,465
39. Surplus as regards policyholders, as of statement date (LiNes 21 PIUS 38)........c.cceererriivereeseiieieeseresee s | e 33,520,368 |....cccovuvueeee 27,540,569 |....ccovvennee 32,874,838
DETAILS OF WRITE-INS
0507, ettt ettt ettt R R bbb entas | Hieebieesieets et si e st enstennis | nerbesb ettt ens | sbieebi ettt
0502, oottt enbas | Hieebsenbieeb bbbt esbtennis | seebesb ettt ens | Sbieebieeb bbbttt
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)..........cvuevivieireriiiisisieeisieesssciesees st enes s snsessesensesssssenes
1401, MiSCElIANEOUS INCOME OF EXPENSE. ......uvurvieisrisriesseessiessessssessessesssssssessesssssssessessssessessessssassessessssassessessssassassessssessesnsasses
1402. Gain/(loss) on equipment disposals..
TAD3. R E R bbbkttt | cbsnets ettt nenns | esbienbens s s besniensis | st
1498. Summary of remaining write-ins for Line 14 from oVerflow Page..........ccceveveicrerieiesiseeseeseeseeesssssessssssessnssnns | eeversrensensssissiesisissiesen0 | ceeeveeeeieiesienesieennnn0 [ .0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 8D0VE)......c.cviuiieiiiiiiiiiesieie s sisissesssssesessssessesssssssesssssnsens | eorerrensssnssnssnessnssneseasd L eoersnereesenseneerens(3,092) [ coves ..57,566
3701. Miscellaneous gains / losses......... (1,206,777)
3702. Reclass for organizational FeStTUCIUIE..............ccvcveeveicvciseseeeseeseeerese s ssssssessessessssessessssssssssesesssssesesssssssessnses | svenseeeseerense(9,000,000) | cvocvveeieieesieieereeieies | e
3703, Rttt | Hietbiensi bbbt ennis | sensens et | bbb
3798. Summary of remaining write-ins for Line 37 from oVErflow PAJE.........cvevcvveerierieeceeee e eeseeseseresesessessssssnssssnns | eoveveresessesiessssessnisnnens0 | eveeverisneseeisneseieiennend0 | e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (Lin€ 37 @bOVE).......cccoviivereieeiiicisisieeescesesrensensnesnsssssensessessssessssnsensenss | evesseessneaneene(9,000,000) | cooivviveeeicieicerieienenn0 | e (1,206,777)
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statement for March 31, 2021 of e [OWA MUTUAL INSURANCE COMPANY
CASH FLOW

Curre;t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 13,590,474
2. Netinvestment income... (158,313)
3. MiSCEllANEOUS INCOME.........corviriiiiiieieieieie ettt ssbssse st ssessssessessssssessessessssessesssssssensessssessessessnns | snessssensenssssnensenserea O41) | teviersrierieissisnierea(1410) | s (6,082)
4. Total (LINES 1 thTOUGN 3)....veiecereieeiirciceeie ettt sttt sttt sttt snssessensnsns | sbsssessessansnnes 5,701,661 13,426,079
5. Benefit and 10SS related PAYMENLS.........ccooiiiiiiiiieiceie ettt ntns | esensensesnsanee 2,943,028 | ....coceovreenn 1,361,482 | oo 9,105,473
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............c.cuceueieeicuieiieeiciieies [ eereeeicieesieeseessseseesieies | eevesssssessessssessesessesseseesens | evssesssssessssssessesessessssanes
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........cccevevirieieniseeseie s esstsnenes | eressensesesnnees 2,504,220 | .....cccc0eeren. 2,644,405 | ... 6,637,152
8. Dividends paid t0 POICYNOIAETS..........coovuiereieieereiee sttt | ebessssessesnesnsennes 14,252 50,887
9. Federal and foreign income taxes paid (recovered) net of 0 tax on capital gains (losses). (361,568)
10, Total (LINES 5 HrOUGN 9)....ooceeeeiiii ettt sttt sttt ss st entsnnns | seesessessastnenns 5,461,500 15,431,944
11.  Net cash from operations (Line 4 MINUS LINE 10)..........ccoeiiieiiiiireeiieeiiiee ettt be s tesessnaes | sesessessssssesesnaas 240,161 | covvveeereenn 1,760,138 | e (2,005,865)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BOMAS...eeiieeeie ettt s RS bbbt ntenen | eesestenientnnrenaa 540,120 | .oovvrirrrienes 1,195,492 | .o 8,223,693
12.2 SHOCKS...cvveeeet bbbt | neeereene st 6,091,633 | ..o AT14 | s 1,364,973
12.3 Mortgage loans
12,4 REAI ESIAE........eeeie bRt R s | HEetbe bRttt | Seebies ettt | chiets sttt
12.5  Other INVESIEA @SSELS........vuieuiirciieiiiicie ittt bbbt nbas | sebsensessantnenas 3,004,731 | oo | e
12.6 Net gains or (losses) on cash, cash equivalents and SNOM-tEIM INVESIMENLS............c.ceiveieicrieeceeeees e | ceveriess e sessssresesens | erestessesessssssessessssessesinss | sesssssssesssssssssesssssssessesas
12.7  MISCEIIANEOUS PrOCEEAS.........cvvvriviieeiieicisie ittt bbbttt s bbb bbb sse s s s sesntnts | sbsstesssssssessesanes 699,929 | .o () )
12.8  Total investment proceeds (LINES 12.110 12.7).......cuiveieriieeeeseeiesetese et besse s senaenns | svessesssssenes 10,396,413 | .coveveree 1,200,193 | oo 9,588,666
13.  Cost of investments acquired (long-term only):
1301 BONAS.. ettt entnen | nesrestensaneanes 10,918,957 | .ovvvrvrrrrenes 1,653,687 | ovoverrrrrrrnen. 4,196,532
1312 SHOCKS. . eueeeeceetee ettt £ttt naes | eesentenistenienaa 129,440 | ..ooovoiircenns 1,365 | oo 460,273
13,3 MOMGAGE I0BNS........ceieiicriei ittt sse b entesses | nebsstessessetnesansesetantessetans | sesetessessessnenstensee et antesens | sresseeesennee et st n et nenas
134 REAI ESIALE.......ueeereecii bbbt | Hiee bbbttt | Hrent bbb
13.5  Other iNVESIEA @SSEES........c.cveivceceeictceee ettt s st se e s sntenans | ebessessesasssasseesans 72,638 | oo 27,585
13.6  MiSCElIANEOUS APPIICALIONS. .......vvveeircirieisciciesie ettt nr s (49,922)] ....
13.7 Total investments acquired (Lines 13.1 to 13.6)... 1,632,715
14.  Netincrease or (decrease) in contract 10ans and PreMIUM NOES.........cvriueireiieieieicieiese st ssessssnss | sresssssssesessssessesssssssssesse | sessessssessessesssssssessessssasses
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LINE 14).......c.coueirrurriinieneireiecneine e ssesssessesness | oeesessessssesennes (724,622) | .....coovveren (432,522)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIAI NOTES. ... cvuereeerireiseirecie ittt stk b et snes | S8etetsesseesasbesses st ensants | ebebsessessastnsestestensessnsss | sbsessstessessestesssessessessnes
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK..........cccriiieiiiceiiicteeiee sttt bebenaes | essssesesssssessssebesssssessnes | sresesssssesessesessssssesesesesss | sbesissesesssesesssesesssessanes
183 BOIMOWED FUNGS. ... veeeeeii ettt s et enes | S8etetsebseesasbesses st ensaets | ebebsessessastneessestansessness | sbsessstenssessestensaessnssessanes
16.4 Net deposits on deposit-type contracts and other iNSUraNCe lIADINIIES..............c.ccieiicveieiieie s ey | ereressssresesese e sesssens | stesissesesssesssessesessssesesnes
16.5  DIVIAENAS 10 STOCKNOIAETS..........uveecereiieeicie ettt st et st st s | S8ebebesseesasbessse st entetns | ebebsessessastssessentessessnsss | sbsessstessessestesssessnssessanes
16.6  Other cash Provided (APPHEA)........cveveirrriiereierce ettt s s sse s ssessenas | aensessssnsssenss (1,280,552) | ..ovevvrrrrnens 1,135406 | .....ccovveee 2,991,863
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ceccoeerinnnen (1,280,552) | ..ovoercrrinaes 1,135406 | ...ccoovveenes 2,991,863
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 Line 17)........ccoevevvereee | cevverererrnrnne (1,765,014) | cocvvverrrne 2,463,023 | ..cocoevire 5,729,219
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING OF YBAI........veiveieeicteee ettt sttt bbbttt s s en s s saenanes | sbessessesessnans 9,159,294 | ......ccovvevne 3,430,075 | oo 3,430,075
19.2 End of period (LN 18 PIUS LINE 19.1).....uurimiiieiiinineieieeieie ettt bbb nsenisen | sebsessessanssenn 7,394,280 | ..ocovvvvrnnes 5,893,098 | ..ccoviirriienee 9,159,294

Note: Supplemental disclosures of cash flow information for non-cash transactions:
(2 o) D [ [oooeoesceeessssscseeesssse |
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Statement for March 31, 2021 ofthe. [OWA MUTUAL INSURANCE 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 |$ 2,030,756 |$ 238,763
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | I B B
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 2,030,756 |$ 238,763
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 33,520,368 |$ 32,874,838
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| I | B B
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 33,520,368 |$ 32,874,838

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.
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
restrospective 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 mortgage-backed/loan-backed and structured securities were obtained from market data vendors or broker dealer values.
(2) Securities with Recognized Other-Than-Temporary Impairment

Not Applicable
(3) Recognized OTTI securities

Not Applicable

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
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 $ 100,869
2. 12 Months or Longer $

b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 5,861,373
2. 12 Months or Longer $
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statement for March 31, 2021 of e [OWA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(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
Not Applicable

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
c.  Reconciliation of Amortization
Not Applicable
Note 9 - Income Taxes

No significant changes
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Statement for March 31, 2021 ofthe. [OWA MUTUAL INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

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
B. FHLB (Federal Home Loan Bank) Agreements

Not Applicable

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
Not Applicable
C. Wash Sales
Not Applicable
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
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
Common Stocks, unaffiliated $ 9912145 |$ $ 75,949 |$ $ 9,988,095
Total $§ 9912145 |§ $ 75,949 |$ $ 9,988,095
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statement for March 31, 2021 of e [OWA MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Liabilities at Fair Value
$ $ $ $ $
Total $ $ $ $ $
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains and | Total Gains and
(Losses) (Losses) Ending Balance
Beginning Transfers Into | Transfers Out | Included in Net | Included in Settle- as of Current
Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Period
a. Assets
Common Stocks,
unaffiliated $ 75949 |$ $ $ $ $ $ $ $ § 75949
Total $ 75949 |$ $ $ $ $ $ $ $ $ 75,949
b.  Liabilities
$ $ $ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $ $ $

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

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

The following tables reflect the estimated fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those

accounted for under the equity method (subsidiaries, joint ventures and ventures). The estimated fair values are categorized into the three-level fair value
hierarchy as described above.

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 39,743,611 |$ 38,331,831 |$ $ 39743611 |$ $
Common Stocks, unaffiliated $ 9,988,095 [§ 9,988,095 |§ 9,912,145 |$ $ 75,949 |$ $

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 ltems
No significant changes

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.
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NOTES TO FINANCIAL 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

(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]

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year: to date
Not Applicable

(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 $508,961. 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 homeowners and farmowners, auto physical damage, 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.

B. 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

Note 35 — Multiple Peril Crop Insurance

No significant changes
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NOTES TO FINANCIAL STATEMENTS

Note 36 — Financial Guaranty Insurance
B. Schedule of Insured Financial Obligations at the End of the Period:

Not Applicable
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1.2
2.1

22
3.1

32
33

34
35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

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[ ] No[ ]
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] NoJ ]
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] No[ ]

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] No[ ]
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[] NAI[X]

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 0CC 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[ ]

a) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

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

(
(
(
(

)

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

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 If the 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).

10.2

11.2

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.2

16.2
16.3

17.2

17.3
174

FINANCIAL
10.1 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:
INVESTMENT
11.1 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:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA:
13. Amount of real estate and mortgages held in short-term investments:
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol ]
If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 8,814,735 8,294,209
Short-Term Investments 0 0
Mortgage Loans on Real Estate 0 0
All Other 24,031 0
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 8,838,766 $ 8,294,209
Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 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[ ] NA[X]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
17.  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, Ill - 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
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)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5

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[ ] No[X]
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 254900X6FRILTWA2B610 Sec NO
109846 New England Asset Management, Inc. | KUR8B5E5PS4GQFZTFC130 Sec NO

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. U

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")
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GENERAL INTERROGATORIES
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 5GlI 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.  Issueror 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 5GlI 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)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

3.1
32

41

4.2

6.1
6.2
6.3
6.4

71

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAJ ]
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 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 0

Total XXX XXX 0 0 0 0
Operating Percentages:

5.1 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] No[ ]
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[ ] No[ ]
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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......... AA3191388........ | VEMERT REINSUIANCE LIG......o.oocsvcsrsesresresesresereessseesese BMU......... | Unauthorized.... | .......oooooe oo
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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.......ccoovennininennn AL|....... Noos | et | e esesesinsiees | sebnesesees st s st nenins | rebee sttt beea | cesesient ettt ettt entens | nebbeta ettt
2. Alaska.......cooerninininns AK|....... N oo e [ e | et sseseenniens | srrsesersisseneensssenesnns | senetessesesssssesesnssesetnes | sresssiesesss e snsennes
3. ANIZONA...coe AZ|...... Nos | s | e | seireiesee st enns | ettt | seeniest ettt eniens | nebiets bt
4. ArKansas........coneneinns AR |...... Nooi e e | crereresnsneensenseseensiens | sersresessisseneenesseeeinns | senetesesessssssesesnssesesnes | sesessseessessesen e nsesssesnes
5. California.......ccoevereerererneenns CA|.... Nas | s [ e | seiresesee st erns | bttt | eeesi sttt eniens | neriets et
6.  Colorado.......cocrverrerrrnrerrenns CO |....... S O O PO PSPPI OO PRRPUR OUSTTTTTRRN
7. Connecticut.......cccccvuvreerirnrenes CTl...... Nas | s | et | seireiesee st enns | ettt | seeni sttt eniens | nebiets bt
8. Delaware.......cccccocoervvrnnennn. DE | o Noi e [ | s | st sins | sttt nnenes | seetetet ettt
9. District of Columbia................ DC ... Naos | s | e | seiresesee st | bttt | eeeni sttt eniens | neriets ettt
10.  Florida
11.  Georgia
12.  Hawaii
13.
14. ...242,138 ...1,808,445 ...15,481,772 .16,003,622
15.
16.
17.  Kansas
18.  Kentucky.
19.  Louisiana
20.
21.  Maryland
22. Massachusetts
23.  Michigan
24.  Minnesota
25.  Mississippi
26. Missouri
27.  Montana
28. Nebraska
29. Nevada
30. New Hampshire...
31.  New Jersey.
32.  New Mexico
33. New York
34.  North Carolina
35.
36.
37.
38.  Oregon
39. Pennsylvania
40. Rhode Island
41.  South Carolina
42.  South Dakota
43.  Tennessee
44,
45.
46.  Vermont.
47.  Virginia
48. Washington
49.  West Virginia
50.  Wisconsin
51. Wyoming
52.  American Samoa.
53.
54.  Puerto Rico
55.  US Virgin Islands
56.  Northern Mariana Islands.
57. Canada
58.
59. 3,613,241
DETAILS OF WRITE-INS
580071, e SXXX ot | ettt | eerseeeesiess e sntnsiees | seeeeessess st ssent st enies | eesseesestest st st st esteneen | sesessestest et s st tententens | nestess st b sttt
58002. ..ot SXXX ot | ettt | cerneeeeniesi e sntniees | seeeesessens st est st st eties | eetseesestest st st st st e nieea | eesesiestent et es st entntentens | nebsesses et ettt
58003, ..ot SXXX o | ettt | eorseeesssent e sntnsees | seereeiessess st essententenies | eesseesestestene st st entenssees | seeesestens et es st entensentens | nesseesenee s es st et
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | covovevniveeicereeienen 0 [ e 0 [ e e 0 | oo 0 [ e 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | {01 PO 0 [ e s {01 O (01 P 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.................. 12 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............oc..eveereneineivnerinens 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state............. 45
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0




Statement for March 31, 2021 of the |OWA MUTUAL |NSURANCE 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

BrickStreet Mutual Motorists Mutual Motorists Commercial Mutual lowa Mutual

110

Phenix Mutual Fire Wilson Mutual

Insurance Company

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

Insurance Company

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

Insurance Company

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

Insurance Company

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

Insurance Company

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

Insurance Company

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

NAIC Company Code - 15137
State of Domicile - West Virginia

NorthStone
Insurance Company

FEIN - 26-0818900
NAIC Company Code - 13045
State of Domicile - West Virginia

SummitPoint
Insurance Company

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

AlleghenyPoint
Insurance Company

FEIN - 87-0807723
NAIC Company Code - 13016
State of Domicile - West Virginia

Encova Foundation of West Virginia

FEIN - 80-0772825

NAIC Company Code - 40932
State of Domicile - Ohio

Encova
Service Corporation

FEIN - 31-0851906

Consumers Insurance
USA, Inc.

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

Encova Realty, LLC

FEIN - 81-4951462

FEIN - 31-0717055
NAIC Company Code - 66311
State of Domicile - Ohio

70% 30% |
PinnaclePoint MICO | | -
Insurance Company Insurance Company lowa American
Encova Life E | Insurance Company
FEIN - 46-1783383 ] FEIN - 31-1022150 Insurance Company neova Insurance

Agency, Inc.

FEIN - 41-1563134

Broad Street Brokerage
Insurance Agency, LLC

FEIN - 31-1783451

Encova Foundation of Ohio

FEIN - 31-1712343

STCE HTC Federal Investor, LLC

FEIN - 81-3585592

Encovalnsu rarLcLeCSerwce Center,

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

— FEIN - 42-1019089
NAIC Company Code - 31577
State of Domicile - Ohio

10% IMARC, LLC

FEIN - 42-1496478
90%




Statement for March 31, 2021 of the IOWA 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 Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID 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
.................................................................... 31-1783451.. | .ovorveieieee [ everseiseiieiiens | ceresssneennennn | Broad Street Brokerage Insurance Agency, LLC|OH............ [NIA............... | Encova Life Insurance Company..................... | Ownership......... |....100.000 |Encova Mutual Insurance Group, InC.......cccooe | corecNeveiis | S
Encova Mutual Insurance
0291 | Group 10204... |62-1590861.. |.... . | Consumers Insurance USA, Inc Motorists Mutual Insurance Company. Ownership ....100.000 |Encova Mutual Insurance Group, Inc
.................................................................... 42-1496478.. | ... IMARGC, LLC....oeee s lowa Mutual Insurance Company..................... | Ownership......... |......90.000 |Encova Mutual Insurance Group, Inc
Encova Mutual Insurance
0291 | Group 31577... |42-1019089.. | .oevvrerreniee | cerrererreereineee | cerveerneeneeeeeneenes lowa American Insurance Company.................. OH............ (DS lowa Mutual Insurance Company..........c....c...... Ownership......... ....100.000 |Encova Mutual Insurance Group, InC.....c..cccovrs | vonee N....... KT
Encova Mutual Insurance
0291 | Group 14338... [42-0333120.. | .... . |lowa Mutual Insurance Company...........c..ccceu... OH............ RE....cooiin. Encova Mutual Insurance Group, InC.........cccc.. | couee. N....... T
Motorists Commercial Mutual Insurance
.................................................................... 41-1563134.. | cooovvereirernins | rreneiseineiinees [ cvneneneneneneene. | ENCOVA INsUrance Agency, Inc........cccccoeeveeveeees | MN....coeo. | NIA............... | COmpany Ownership......... |....100.000 |Encova Mutual Insurance Group, InC........c..cc.. | ceeeNuveiis | 3unne
Encova Mutual Insurance
0291 | Group 40932... [31-1022150.. | .ovvrererrinns [ evreireireniiens v MICO Insurance COMPany.........ccoeerverrerreereens OH.....cc..... A, Motorists Mutual Insurance Company.............. Ownership......... ....100.000 | Encova Mutual Insurance Group, InC........ccoes | vovev N....... K T
Encova Mutual Insurance Motorists Commercial Mutual Insurance
0291 | Group 13331... [41-0299900.. | ...ovvvrrrererins | errrrerrrernnes [ crerireirereeinniieines Company OH.......c.... TA e [ e | st | e Encova Mutual Insurance Group, INC........ccoee. | veven. N....o.. T
Encova Mutual Insurance
0291 | Group 66311... |31-0717055.. | covveveereriee | cerrereereiveieene | ceevereieineeeeneens Encova Life Insurance Company..........c..cocoveen. . Encova Mutual Insurance Group, InC.........ccce.. | vovee. N....... 3,6.......
Encova Mutual Insurance
0291 | Group 14621... | 31-4259550.. | .... . | Motorists Mutual Insurance Company. Encova Mutual Insurance Group, Inc
.................................................................... 31-0851906.. |.... . |Encova Service Corporation............cc.ererreeuens Encova Mutual Insurance Group, Inc
Encova Mutual Insurance
0291 | Group 23175... |02-0178290.. | .cevvvverreniee | cerrererreereneee | cereereieeseeeeeneenes Phenix Mutual Fire Insurance Company............ OH........... JA s et | feernten et nees | eeteeseneennees Encova Mutual Insurance Group, InC..........co.. | venee. N....... LI
Encova Mutual Insurance
0291 | Group 19950... |39-0739760.. |. . | Wilson Mutual Insurance Company. s etans | srestese s | crenaesennannes Encova Mutual Insurance Group, Inc...
.................................................................... 81-4951462.. | .... . |Encova Realty, LLC.......ccccovvvrvrrrirrrrrniieinnenns Motorists Mutual Insurance Company.............. | Ownership......... | ....100.000 | Encova Mutual Insurance Group, Inc
0291 | oo [ e 311712343, | o | e | e Encova Foundation of Ohio.............ccceceveiriininae Motorists Mutual Insurance Company.............. Board.......cooovvees | verereirerininns Encova Mutual Insurance Group, InC........ccoee | vovee N....... 4.
Encova Mutual Insurance
0291 | Group 12372... [20-2394166.. | .....coovvererries [ crrerrieieiieiens e BrickStreet Mutual Insurance Company............. WV JA et [ e | eereres s nsens | rererenrereninaees Encova Mutual Insurance Group, Inc............... | ...... N...... T,
Encova Mutual Insurance
0291 | Group 15137... [46-1783383.. | ..o [ v [ PinnaclePoint Insurance Company.................... WV..oooene A BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC........ccccee. | vone. N....... -
Encova Mutual Insurance
0291 | Group 13045... [26-0818900.. | ...covvrerrrneens | errerrmereereennes [ eererereireieesneeneens NorthStone Insurance Company............ccccoeun. WV A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 |Encova Mutual Insurance Group, InC.........cccc.. | couc.. N..oee Y
Encova Mutual Insurance
0291 | Group 15136... [46-1795752.. | ..cvcivevivriens [ e e SummitPoint Insurance Company.............cc....... WV...ocoeee A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC.........cce. | covee. N....... -
Encova Mutual Insurance
0291 | Group 13016... |87-0807723.. |.... . | AlleghenyPoint Insurance Company.................. WV..oonne A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC.......cccoee | vovev N....... -
.................................................................... 80-0772825.. | .... . | Encova Foundation of West Virginia, Inc........... |WV............ INIA............... | BrickStreet Mutual Insurance Company........... |Board................. | ccccreureveneenn. | Encova Mutual Insurance Group, Inc weeeNeie [ B
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Statement for March 31, 2021 of the IOWA M UTUAL I N S U RAN C E CO M PANY

SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID 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........... .. |GA. .|NIA.... . | BrickStreet Mutual Insurance Company........... | Ownership......... |......99.990 |Encova Mutual Insurance Group, Inc...
........ 81-5313304.. | .... ... |MPC Brickstreet 2017 Historic Fund, LLC BrickStreet Mutual Insurance Company........... | Ownership......... | ......99.990 |Encova Mutual Insurance Group, Inc
........ 82-4318558.. |.... . |MPC Brickstreet 2018 Historic Fund, LLC BrickStreet Mutual Insurance Company. Ownership......... |......99.990 |Encova Mutual Insurance Group, Inc
.......... . |84-1783677.. MPC Brickstreet 2019 Historic Fund, LLC... . | BrickStreet Mutual Insurance Company........... | Ownership......... |......99.990 |Encova Mutual Insurance Group, Inc...
........ 84-1783677.. |.... . |MPC Brickstreet 2019 Historic Fund, LLC BrickStreet Mutual Insurance Company. Ownership......... |......99.990 |Encova Mutual Insurance Group, Inc
.................................................................... 86-1546423.. | .....ccceceeeeivvee | evevesveieieens [ veveisiseieieeeenen,. | ENCOva Insurance Service Center, LLC............. Motorists Mutual Insurance Company.............. | Ownership......... | ....100.000 |Encova Mutual Insurance Group, Inc
Encova Mutual Insurance
0291 [Group | 8B-1371222.. | cooeeereeree | cervereireinieinee | v Encova Holdings, INC......c.ccvvvvrniirinrercninns OH........... UIP..oovenne Encova Mutual Insurance Group, Inc............... Ownership......... ....100.000 |Encova Mutual Insurance Group, InC.........cce.. | cone.. N....... [
Encova Mutual Insurance
0291 [Group | 86-1286784.. | ...veeverrveries | crererieisieiens | e Encova Mutual Insurance Group, Inc................. OH............ UIP.coees et e Ownership......... 1 100.000 | oo | s N....... < —
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( ¢)(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 IOWA MUTUAL |NSURANCE COMPANY

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1
Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

N
SO UTA WN

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.......c..cccoouue...
. Mortgage guaranty...........ccccoeeerrerrernnnnns
. Ocean marine
. Inland marine........
. Financial guaranty..........cccccceuoeverinienne
. Medical professional liability - occurrence
. Medical professional liability - claims-made.
. Earthquake..........ccoevivieerisiecnns

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. International..

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......

. Auto physical damage.........c.cccccevrirrnne
. Aircraft (all Perils)........cooeveveevvireriernnas

...16,795

....... 0.000
....... 0.000
.11,764.706
...0.000

(1,009.288)
............................. 187.453

.(2,646.954)

30, WAITANEY. ..o
31. Reinsurance-nonproportional assumed property
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.
35, TOAIS. ...ttt ans
3401. ...
3402.
3403. ......
3498. Sum. of remaining write-ins for Line 34 from overflow page |
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......cceivrirerersiisersiiseisiaas
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Prior Year
Lines of Business Year to Date Year to Date
1.
2. Allied lines....
3. Farmowners MUItpIE PETil.........ccoruririerercrese sttt
4. Homeowners multiple peril...
5. Commercial multiple peril.
6. Mortgage guaranty.
8. OCEAN MAMNE.......oeveieeriiiieiecieisit ettt sttt s et s e b s snbans | sbbessebasbessesss b s s s s e s s st s s st ses e bees
9. Inland marine........

. International..
L Warranty....o.cececeeeee
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of BUSINESS...........ccccevviveecveiicecc s
L TOtAIS s

. Financial guaranty..........cccccccueevevrieienne
Medical professional liability - occurrence....
Medical professional liability - claims made..
. Earthquake..........ccoevviveieiceisiccnns
. Group accident and health............cciuiiieiciieeee s
. Credit accident and health
. Other accident and health
. Workers' compensation....
Other liability-occurrence..........cccevvenee.

Other liability-claims made
Excess workers' compensation

.4,583
55,753

. Sum. of remaining write-ins for Line 34 from overflow page. |
. Totals (Lines 3401 thru 3403 plus 3498) (LiNE 34)......ccccirereriirireriesisie e
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Statement for March 31, 2021 of the IOWA M UTUAL INSU RANC E COM PANY
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 + PriOr..coco. | v 9,118 | e 9,040 | oo 18,158 | e D87 | e (81) | 00506 | s LT 455 | e 8,439
2. 2019 s [ 2,125 | oo 3,603 | o 5,728 | oo 349 | e L I 350 | o 1,549 | o 379 | e 3,338 | i 5,266 | .o (2L 115 | (112)

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

5. Subtotals

2020 + Prior........
6. 2027 ..ciiieens [eeerieinias .0, SO I D00, S S D00, SO I XXX oevrirniene | crreennisnienisesseessanens 858 | oo 858 | D0, I I 1,021 | i 1,667 | oo AL 0.0, SO I 20,0, SO I XXX
7. TotalS. ..o | e, 14,942 | oo, 17,689 | oo 32,631 | oo 1,940 | oo 852 | oo 2,793 | oo, 12,382 | oo, 2,619 | oo 17,875 | oo, 32,876 | .o (220 1 T (509)
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 Line7 Line7 Line 7
Policyholders | .oeevvveviicrnees 32,875
T s BN)%]| 2. e 0.6 %3, oo (1.6)%

Col. 13, Line 7

Line 8

A (1.5)%




Statement for March 31, 2021 ofthe. [OWA 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

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

Bar Code:

A0 KA 000D RO
* 1 4 3 382 021490000 O0 1 =
A0 0 R0 0 TR
* 14 3 3 82 02145540000 1 =«
A0 KA 00RO 0 RO
* 14 3 3 82 0213650000 1 =
A0 YA 000 0 0O
* 14 3 3 82 02150540000 1 =

Q15

Response

NO

NO

NO

NO




Statement for March 31, 2021 ofthe [OWA MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2504. Reinsurance assumed OVErNBAd PAYADIE............cc.cieiiieieeicce ettt bbbt stes s basnans | eestessessissaessestes b s st (23,652) | ceoeverererieieierieeine (13,338)
2597. _Summary of remaining Write-inS fOr LINE 25....... .ottt sne st ns st sttt sessent st snsessenssnsns | sessessssssssssssasssnsssssessans (23,652) ] cooveieisrnseeens (13,338)

Q16




Statement for March 31, 2021 ofthe. [OWA MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © Nk w

_
- o

Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI........c..ciuiieeiiiiieieeiie et
Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. .........cviiiueiieicicieie ettt
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............cceeviereriinnens

Total foreign exchange change in book/adjusted Carrying VAIUE.............cueweeerririncenrereieenessie e ssesseseees
Deduct current year's other-than-temporary impairment recognized
Deduct CUrrent YEar's AEPrECIAtION. ........c.. ettt
Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8)........cccocvrerirnreierienieesssseessese s
Deduct total NONAAMItEE AMOUNLS...........ceueiiieiricicie sttt s s
Statement value at end of current period (Line 9 minus LiN€ 10)...........ccccccieiieiiiiiceriieiseesee e sseaesss s ssneseenes

..................................... 1,797,416

........................................ 115,232

..................................... 1,682,185
........................................ 812,185

........................................ 870,000

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar..........c.coveeeeereeneerseeneensieeneireieinns
Cost of acquired:

2.1 Actual cost at time Of ACQUISITION. .........evururerirriecereiei ettt sttt bbbttt
2.2 Additional investment made after @CQUISIION. ...........cccveveriieeieeieces ettt

Capitalized deferred interest and Other.............ccccveeieivcnieieieecsiecnn B I I
ACCTUAI Of AISCOUNL. ..o N 0 N ................
Unrealized valuation increase (deCrease)..........ccovurverervereverierrererererecernee ) .. B B

Total gain (I0SS) ON QISPOSAIS.........c.cviieerieiireie ettt bbbttt b s s st s st n s b s naen
Deduct amounts reCeIVEd ON dISPOSAIS...........ccvuveivieiiieieicteie ettt bbbt bbb naes
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment reCOgNIZEA............evererrrereirinerereeese e

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
. Total valuGtion @lIOWANCE. ..........coveviiiicieiicie et s bbb s s b s bns
. Subtotal (Line 11 plus Line 12)..
. Deduct total nonadmitted amounts...........cooeveuverieirrieninneneens .
. Statement value at end of current period (Ling 13 MiNUS LINE 14)......cuivioieiieiiiiisiciieieiseisstesi sttt ssn s snanes

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PrOr YEAN..........cco.ccuiiiieeieesiee ettt
Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. ..........evervireieeiiercese et ettt st ss st
2.2 Additional investment made after @CQUISIEION. ..........c..ovururirieeircie sttt ettt
Capitalized deferred intereSt AN OthET............ccvieiiecce ettt bbbt nas
ACCTUAL OF QISCOUNL........cocveieiiteicic ettt bbbt bbb bbb s bt bbbt e e
Unrealized valuation iNCrEaSE (ABCTEASE)...........crveeveerrieeeiieseiseiese et sttt esa et st s sttt st s s st senaen
Total gain (I0SS) ON QISPOSAIS..........uveururrerieceeireireiereee ettt ettt
Deduct amounts received 0N dISPOSAIS..............ccuiviueiriiieiiicie ettt
Deduct amortization of premium and depreCiation.............cc.cucieieeiieie et
Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccoveeverviveieerieeciees et
Deduct current year's other-than-temporary impairment reCOGNIZEM............c.eviveieieviiiicieeseee e
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)..........cccvvvvrrrerrererereriere s
Deduct total NONAAMItEEA BMOUNLS.........ccc.euiieieieiie ettt bbbt bt nsen
Statement value at end of current period (Ling 11 MINUS LINE 12)......vcerererresriisesesssessesessesesssssssssssssssssssssassssssssssssssssssssesns

..................................... 4,524,842

..................................... 1,801,655
............................................ 9,103

..................................... 1,792,552

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

. 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 @mOUNLS.............ccccuueviuireieiieieeie s

. Statement value at end of current period (Ling 11 MiNUS LINE 12).......c.cucueiiiciiiisieecteiesisctesesesesisss s sees st snanes

Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaI..........cvueveeirieieeeeie s
Cost 0f DONAS ANA SIOCKS ACGUITE.........vevererririieireie ettt sttt saen
ACCTUAL OF GISCOUNL........cveiriiicieiieie ittt bbbttt
Unrealized valuation iNCrEaSE (AECTEASE)........ v rurrrrerrerrerreeereiseesreieeseessssesessesssss et esssssessssssessess st essesssssessessnssessessnens
Total gain (I0SS) ON AISPOSAIS..........ccvirireiiicieiiicte ettt ettt a bbb bbbt a b ae bt bttt st eee
Deduct consideration for bonds and Stocks dISPOSEA Of............cuuriuieruriiineree ettt
Deduct amortization Of PIEMIUM...........cceiiieiice ettt bbb bbb bbb et b es s nas
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized.............cccoceueveeeerveereiienenns

.................................... (1,751,449)
..................................... 2,071,898

................................... 54,904,407
..................................... 4,880,875
.......................................... 28,347
..................................... 2,963,013
........................................ 345,676
..................................... 9,824,271
........................................ 207,971




Statement for March 31, 2021 of the IOWA 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

INAIC 1 ():vuvveeereereereeeeseese ettt ss sttt snnens | freesestestaesensesseneanen 26,068,404 | .....cooovverrireiininne 10,769,253 | .oovoeeeeeecineereieeeeene 342,689 | ..o (41,665) | coooeeeeeeeireirreieinns 36,453,303 | ..euieiieeeeeieeiei ettt | seeteee ettt sttt setens | cbebies st ena st eniae 26,068,404
2. NAIC 2 (@)eeueerererereieieesie ettt | enbesbee ettt nes 1,794,318 | oo 149,705 | ..o 162,891 | oo 428 | e 1,781,559 [ oottt | reeee sttt | eesent ettt enes 1,794,318
30 NAIC 3 (@) eueerrieieircrieieie ettt | erbei e 96,838 | ..o [ e | st 132 | o 96,989 | ..o [ s | e 96,838
A, INAIC 4 (2).reerererierieieiieississie sttt sse st ssess st ssss s essensas | sesassssssessessnssessessasssnssessassanssnsss | nessessasssnssessastassanssessessasssessessns | sesestnssessessassae st s st et s st st aesee | eetsessest s et st st et st st st et entens | Hesesten s et s ettt 0 [ eereeieeeererete st seee st enss | seesess st ettt stenes | Sressanss sttt

INAIC 5 ():.vveveererrereeeeeeseeseessseseessssesssesesseesesssessessesssssessessessssssessesssssnes | £asssessessassssssnssesssssessessassssssnssass | sesessassusssessassssssssessasssssessessssns | 1estsssnssessasssnssessasssssnssessassnssnss | sesessssssssssnssasssssnssessssssssnssassns | sessessssssssnssssnssessessasssnssessnes 0 OO OO P ST DU

20IsO

TOtAl BONGS.......oooieeriiecnisrie st ennsssnes | senesnsseenesssnesnsesons 27,959,559 | ..o 10,918,957 | oo 505,581 | ..o (41,105) | oo 38,331,831 | 0 | e [\ R 27,959,559

PREFERRED STOCK

NAIC Tttt | etbee e R iRt bR bRttt | 1t R bt | ShEe Rttt | eeeb bbbttt | sttt 0 [ vt | ettt | et

NAIC 2.ttt | eeebee e b iRttt | ittt | Shee R ettt | ereb bbb | sttt 0 [ v | resi ettt | et
10, NAIC Btttk | 4818t | R8s Rk | HhE Rt | HRE et | Hheen bbbt 0 [ oeeererereerieeeeee st | et | et
T1 NAIC s | HhE Rk | HRE RSeS| SRt et | SRt s et | Hheen s 0 [ et | et | ettt
12, NAIC Btk | S84 R R | HRE RS R R | SRt SRR | SRttt | et 0 | et | e st | s
13, INAIC B bbbttt | SRfeeR R R Rttt entent s | Seebeeb bbb bkttt | enE LRkttt | SRieeR R Rttt | srebee e 0 | e | st st | nees e
14, Total Prefermed SIOCK...........cociiecceecsc e | eems st 0 | 0 [ 0 | 0 | 0 | 0 | 0 | 0
15.  Total Bonds and Preferred StOCK..........uuimrirmmeresmnmssiessnenensessnesns | ceommressesssnessessssns 27,959,559 | ..ovviriniriniins 10,918,957 | oo 505,581 | ..o [CI0L:) ] R 38,331,831 | oo 0 ] s [\ R 27,959,559

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:
NAIC15§.......... 0; NAIC2§........ 0; NAIC3S.... 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.




statement for March 31, 2021 of e [OWA MUTUAL INSURANCE COMPANY

Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QSI103, QS104, QSI05, QSI06, QSI07



Statement for March 31, 2021 of the IOWA MUTUAL |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

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

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

. Cost of cash equivalents aCqUIred............cccvuerreeinieieienisie e

. ACCIUAl O AISCOUNL......ouviieiciciee e s

. Unrealized valuation inCrease (deCrease).........covvurvrnerniereinisieereisseseiesesssens

. Total gain (I0SS) 0N dISPOSAIS........ccevrieireieiiriiirieiereeee st ses

. Deduct consideration received on disposals..............ccoceveeerereriieriiiereieseieeienns

. Deduct amortization of premilum...........ccoeeviveieeiecseee e

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

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

. Deduct total nonadmitted amOUNS.............ccoveeeiieriiccsees s

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

.............................................. 3,689,712

............................................ 36,060,112

1
Year To Date
............................................ 11,351,688
............................................ 18,770,263
............................................ 22,003,745
.............................................. 8,118,207

QSI108




statement for March 31, 2021 of e [OWA MUTUAL INSURANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement for March 31, 2021 of the IOWA M UTUAL I N S U RAN C E CO M PANY

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.. . | Aberdeen Asset Management Inc 08/24/2017.... ...50,931
Crescent Senior Secured Floating Rate Fund .. .| Crescent Capital GroUP LP.........c.iiiieiciscisi it neenns 05/01/2007.... ...21,707
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Other - UNGFfIIBEE. ... ... itk bbbttt | cbssniina 0 ...72,638
4899999, SUDOLAl = UNGFIIBIEA. ...ttt €4 R LREeEE e 0 ....72,638
5009999, TOAIS. .......cvverereiseieeiesees et eees s ee ekt R bR R R eee ShieeEReeR R R R LR R R LR ARk R bR en e SRieRReeb e bbb 0 ...72,638
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.JA.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) | B.JA.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.......... Philadelphia..........c........... PA.. | Aberdeen Asset Management Inc............. 08/24/2017 | 02/06/2021 | ....... 2,219,970 | voooreoee7,223) [ oo e [ eevesneininennns | evvereeeeed(71228) | e [ e | e 2,263,678
Crescent Senior Secured Floating Rate Fund.............. DOVET. ..o DE.. | Crescent Capital Group LP........cccocvvenene. 05/01/2007 {03/01/2021 | ....... 2,396,158 | ... 49,621 | oo [ eeverisninniinninns | eovnrsrisninnisnns | e 89821 [ | v 1,666,433 | ........ 801,053
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.... 4,616,128 1,666,433 | ..... 3,064,731
4899999, SUbtOtal = UNGFIIBLEA. ...k ik f skt | erieaa 4,616,128 | ... 42,398 | o0 |0 |0 1042,398 | 0 | 1,666,433 | ..... 3,064,731
5099999, TOAIS. ......v.rvesresreseeesseeesserssese e es st es b8 8 8RR R R EieLRR R R LR bRttt | cnri 4,616,128 | ... 42,398 | ..o |0 | 0 42,398 | 0 | 1,666,433 | ..... 3,064,731
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Statement for March 31, 2021 of the IOWA M UTUAL I N S U RAN C E CO M PANY

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
Bonds - U.S. Political Subdivisions of States
115117 MP 5 |BROWARD CNTY FLA WTR & SWR UTIL REV. 01/08/2021........ SUNTRUST ROBINSON HUMPHREY INC.........cooiiiiiirniiierininisreisnieniens | e sessesessnes 112,357 100,000
59163P KT 9 [METRO ORE.......oiiiiiiiiiiieiieiset et 03/03/2021........ STIFEL NICOLAUS & COMPANY ........cvuiiiirriiiiriereiinteesississssssssssesesssenesins | sosesssesisssssssessssisssesssssessse s ssssssessnes 137,484 125,000
592112  UB 0 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C 01/27/2021........ UBS FINANCIAL SERVICES INC.......cooiiiiiiiriiiiiniiieississisississsissnins | resssinsssssssssssssessssisssessssssssssssss 100,000 100,000
798186 Q2 1 |SAN JOSE CALIF UNI SCH DIST SANTA CLARA.... 01/08/2021........ STIFEL NICOLAUS & COMPANY........cvuiiiirriiirinireresistiesinsisssssiesssssesssensenins | sosesesessessssssessssssessessessesssessessssssessnes 100,000 100,000
819190 WU 9 | SHAKOPEE MINN INDPT SCH DIST NO 720............. 01/27/2021........ WELLS FARGO BANK; NLA/SIG......coiviiriiireriiiisiniieissieiesissesessessssssesssssses | onssssesesssssssssesssssssssssesssssessesssssanses 100,000 100,000
819190 WW 5 | SHAKOPEE MINN INDPT SCH DIST NO 720 01/27/2021........ WELLS FARGO BANK, NLAUSIG.......cooiiieieiieieicectsisieie st sssssssesnns | evessssesessssse s sssss st nsanne 100,000 100,000
932423 VM 5 | WALLED LAKE MICH CONS SCH DIST 01/15/2021........ STIFEL NICOLAUS & COMPANY.......covuiiiirriiiimiereiisteesississssssssssssessennnins | sesssssesssssssssessssssssessessesssessessssssensses 125,000 125,000
932423 VN 3 | WALLED LAKE MICH CONS SCH DIST 01/15/2021........ STIFEL NICOLAUS & COMPANY.........coiiiiirriiiniieiniistiesississsssiessssesesssennnins | sesesisesisssssssessssssssesssssssssessessssesessnes 100,000 100,000
932423 VW 5 | WALLED LAKE MICH CONS SCH DIST 01/15/2021........ STIFEL NICOLAUS & COMPANY......coiiiiiiiirniiiisimissrsssssesensssssnssnsensssnsensserssnens | sessseemssnsssssesssssssssenssessanssessesssnesensenes 175,000 . 175,000
2499999. Total - BONdS - U.S. PONtICAl SUDGIVISIONS OF SEAES. ......v..rvueiiesesiseieesisiisisssissssssesssesesssssssesasiss | oesssaessassssessssessseeseee s o818 8480881880 E 14888408408 e0E 14848408 E L4188 0L L8014 E 8oL 8o bbbt ee | oebtbeesteessses bbb st st nnt s ssesntnnttenstn | obbsssbsssssessseess et asss st 1,049,841 | oo 1,025,000
Bonds - U.S. Special e and Special A
13034A M6 4 | CALIFORNIA INFRASTRUCTURE & ECONOMIC DEV. 01/12/2021......... | JEFEHIES......rvrierecict e 101,579 100,000
3132D5 6Z 0 |FH SB8088 - RMBS....... 01/21/2021........ SUNTRUST CAPITAL MARKETS, INC........cccorrimrmierieriieieinsiiesssssieserenens 2,694,759 2,630,035
3133GB GD 0 |FH QNA4696 - RMBS.........ccovvvrirerriicirirnne 01/21/2021........ CHIGIOUD (SSB).....uveuirririuciirieieieieriesi et sine | feseseeb bbbt 359,146 343,937
3133KY U6 4 |FHRB5105- RMBS........cccovvrmrrririirirnenne 02/18/2021........ SUNTRUST CAPITAL MARKETS, INC........ovuuriiiiiririrriiirissiesisssiesienens | otesssssssssessssssessesssssssssssssssesssesens 514,584 498,085
3140X9 V5 1 |FN FMBO35 - RMBS........oiiirierniiieerseseisies e ssssesessenees 02/19/2021 BMO CAPITAL MARKETS.........ocvuiiriiiieiinrierissisesesie s ssssesessesssssssssesans | eeesesssssnssesssessssssessessssssessessssssssssessns | seseesesssessssssessessssssessesanes 1,291,558 | oo 1,243,003
485429 76 4 |KANSAS ST DEV FIN AUTH REV........ 03/03/2021........ | CITIGROUP GLOBAL MARKETS INC. 123,181 100,000
546486  BW 0 |LOUISIANA ST HWY IMPT REV......ccvvniiiiniiiiiiiciniieisesissiesinines 01/21/2021 UBS FINANCIAL SERVICES INC.................. 100,000 100,000
54651T BD 6 |LOUISIANA ST TRANSN AUTH....c.coovivvririrnineine 01/07/2021........ WELLS FARGO BANK;, NLASIG......cuuiiirieiiiieierinsicsinsieeissiesississssiesssnienes | sesesisesssssssssessssssessesse s sessesensses 50,000 50,000
557363 DX 3 |MADISON CNTY N'Y CAP RESOURCE CORP REV.........cccoutumriririerinieienireeinniins 01/11/2021........ NATL FINANCIAL SERVICES CORP (NFS).......ccvviiririiieirireiiesiesienenienns | eoerereesneissisessesssessesessssssessenssinens 109,564 100,000
56041M VD 3 |MAINE GOVERNMENTAL FACS AUTH LEASE RENT ..o 01/21/2021 RAYMOND JAMES & ASSOCIATES.........ccovmiernrierneirinere e 100,000 100,000
631060 CW 8 |NARRAGANSETT R | BAY COMMN WASTEWATER SY 02/18/2021........| RAYMOND JAMES & ASSOCIATES........cccovimrirerieirernriseeesierssieenes 103,565 100,000
64461X DG 7 |NEW HAMPSHIRE HEALTH & ED FACS AUTH REV... 01/20/2021 PERSHING DIV OF DLJ SEC LNDING........ccovviivimieiiiernisieesieiseiseesernnis 138,133 125,000
646140 DR 1 |NEW JERSEY ST TPK AUTH TPK REV. 01/26/2021........ CITIGROUP GLOBAL MARKETS INC.......cooiiriviiiiirrieiimieieiissiesiersssessessnns | sesesesesisssssssessssisssesssssessse s ssssssensnes 100,860 100,000
752111 PQ 1 |RANCHO CALIF WTR DIST FING AUTH REV......ccoivviriiriiineinieinnseesesssessssessesnns 01/07/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC........cveviiiniriininnieiniinnins | verisisssssisensssssensssssssessssssssssenses 50,000 50,000
91412H  JU 8 |UNIVERSITY CALIF REVS...........cc...... 02/24/2021........ JEFFBIIES ... | e 100,000 100,000
91412H LD 3 |UNIVERSITY CALIF REVS........cccccon... 02/26/2021........ JEFIBIIES ... | e 100,000 100,000
91412H  LF 8 [UNIVERSITY CALIF REVS.......coiiiiiiiiiiiiisisisniscssnississ s ssenssnssssenes. | onrsnnssnesenes 02/26/2021........ JEIBIIES. ..t | e 100,000 . 100,000
3199999. Total - Bonds - U.S. Special REVENUE aNT SPECIAI ASSESSMENIS............c.euiruireeieieieieiieteiisiisis  etseesstassessesssssssssassessssassessessessesassessesasssssessessesassessesssssssassessessesassessessessssassessesassassesssssesassessessssassessessessssassessessnsasse | siessesssssssassessesnsassessessessssassessnsansessass | soesetassossessessessssassessessnsns 6,136,928 | ...oooovcvieee 5,940,061
Bonds - Industrial and Mi:
037833 EB 2 | APPLE INC....oooiiiiieiiiciieieie ettt neessssseninns | oenanesnsenenes 02/01/2021........ GOLDMAN. ...ttt enis | feseeees et 498,875 500,000 |...... 1BFE s
04016N  AM 5 | ARES XLIV CLO LTD. = CDO.....curriririiiiierieierisisesssiesssssesssssssesesssensssssssesssesenens 03/31/2021........ GOLDMAN. ...ttt bbbt enss | eesesieb s st 200,000 200,000 {...... 1.
05565E  BQ 7 |BMW US CAPITAL LLC.......ooiiiiieiiicisirieeierseiee s enssessssenene 03/29/2021........ J P MORGAN SECURITIES.......ooiiriiireriiineirieiseisesesiesiesiesssssessenssssseesinns. | sesesesessssssessesssssssssessessesssessessssesessnes 199,906 200,000 |...... 1FFE
25243Y  BD 0 |DIAGEO CAPITALPLC.......ccovvvrirrrrnns 02/17/2021........ PERSHING DIV OF DLJ SEC LNDING........outiiiiriiierieristieriseissieieisessneiens | revsssssssesssesissssessessssiesse s esssssesessses 508,435 500,000 3,056 |1.GFE
29157T  AC 0 |[EMORY UNIVERSITY.....ccccovvvmirirenes 02/03/2021........ PERSHING DIV OF DLJ SEC LNDING.......octviriuimriaiiiirieiierinesenisntissiiens | serereseesnsisssisessesssessesesssssessenssinens 103,815 100,000 | oo 670 [1.CFE ..o
36319T AN 6 | GALXY 23R AR - CDO......cvurerrirerieiieerinsiceissieisssiesssinsins C 02/25/2021........ MORGAN STANLEY & COMPANY ........couiimiimririririieerinsisesisessessssesessssisssesssees | revsesssssesssessssssessesssssessessessessseseessnes 500,000 500,000 |...... 1.2
46647P  BW 5 | JPMORGAN CHASE & CO.....cooiiriiiiririeisiiesssissesie e 01/28/2021........ J P MORGAN SECURITIES.......ooiiiiitireriiiinesieissisieisssiesessssssssssssssssensnns. | sesmssesssssssssesssssssssesssssssssessessssssessnes 500,000 500,000 |...... 1FFE
744448  CV 1 |PUBLIC SERVICE COMPANY OF COLORADO.............. 02/22/2021 J P MORGAN SECURITIES.......ooieeeereeeeeeceese e sessssassss s ssesesssssnses | svesssssssssssssosssssssasssssssssssesssssssssssans 496,665 500,000 |...... 1TEFE e,
74982W  AA 4 |RACEPOINT IX CLOLTD - CDO.. 03/15/2021........ | J P MORGAN SECURITIES 300,000 300,000 |...... 1.
902674  YB 0 |UBS AG (LONDON BRANCH) s [T 02/02/2021........ UBS SECURITIES LLC.....couiiiiiiisiieiiri e ssssissiens | esssinssssse s sssss 274,788 275,000 |...... 1DFE
92343V GG 3 | VERIZON COMMUNICATIONS INC 03/11/2021........ CIIGIOUD (SSB).....veutiutrieiistissreseresss ettt | fesene s bbbt 149,705 150,000 | ...... 2AFE..s
3899999. Total - BoNdS - INAUSHIAl ANA MISCEIIANEOUS............c.cvieiriiiiiieiei ettt et ebetees etsesesebassesesessebesetssseseseesetesessesesesesesetsesesebessesesaesesete b esesee e s et et etses et es et et essesese b s e s et et eseb et s ses et e sebebesaeseb et e sebebessebetans | eaebesssesesessnsesessssetesetsesesasetetetssesesans 3,732,189 3,725,000 | oo 3,725 XXX
8309997, TOtAl = BONAS = PAIt 3.ttt b8 eE R e E e oeEEEfoEE R R E e EE L E R EE LR f oL E R EE L EEf SR AL E R eEE L E LR E SR E R E e R R LR EE R L SEE L E Rt R n e EeeebenEeEE e bRttt | enineene s 10,918,957 XXX
8399999, | TOAI = BOMAS. ...t trritstiset stttk f 88888 f R h o8t o8 8o eE o0k se eekeLEEeEE R oL L L LR E R LR LA R L b L £Ef LR LR ELE R R L L LR LR b L L E R L b4 E R E LR L bR E bR rb e EieebeeEerEenE e ettt entes | enineens et 10,918,957 XXX




Statement for March 31, 2021 of the IOWA M UTUAL I N S U RAN C E CO M PANY

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

1'¥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
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
023135 10 6 [ AMAZON COM ORD.......ciiiiriiiiieiiiiriseeierseisse s sssssessesssssensenanns | soeresessnsnnns 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccoormvninrireisrirenis ...1.000 ..3,119 XXX e XXX
031162 10 0 [AMGEN ORD......ccoovvvirmririiirinircrnrirnns 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC........cccosveeririiriircrinrirenins ...7.000 LT XXX XXX
037833 10 0 |APPLE ORD.....coovvvierierieriririieniienienes . 01/27/2021........ CITIGROUP GLOBAL MARKETS INC. . 40.000 ..5,732 XXX XXX
053611 10 9 [AVERY DENNISON ORD......couiriiriririiiieiesieriesissiesissisesesiesesssssse s esessesssssesesenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccoeoerniiririrerrrirenis ...8.000 1,431 XXX XXX
060505 10 4 |BANK OF AMERICA ORD........cccovvmrrevreriiererininns . 01/27/2021........ CITIGROUP GLOBAL MARKETS INC. . . 184.000 ....5,509 XXX e XXX
084670 70 2 |BERKSHIRE HATHAWAY CL B ORD...... SR 01/27/2021........ CITIGROUP GLOBAL MARKETS INC . 53.000 12,073 XXX XXX
08862E 10 9 [BEYOND MEAT ORD.....cocviiiiriiiisiinsierssiseeesieissssie s sssssiessssisssnes | siesesesinssnns 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 72000 | s 926 XXX XXX
098571 10 8 |BOOKING HOLDINGS ORD.. . . . 03/24/2021. MERRILL LYNCH PIERCE FENNER & SMITH INC ...2.000 ...4,480 XXX s XXX
100557 10 7 |BOSTON BEER CL A ORD . 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC ...1.000 ....1,055 XXX XXX
11135F 10 1 [BROADCOM ORD......ooviiiiiiiiiriiernssseisesssisesessesssss e ssssssessesssssessnenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC ...4.000 ....1,861 XXX e XXX
143130 10 2 |CARMAX ORD . . . 03/24/12021. MERRILL LYNCH PIERCE FENNER & SMITH INC 11.000 1,433 XXX XXX
15912K 10 0 | CHANGE HEALTHCARE ORD............ . 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 32.000 XXX XXX
171798 10 1 |CIMAREX ENERGY ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 14.000 XXX XXX
191216 10 0 |COCA-COLA ORD . . 03/24/2021. MERRILL LYNCH PIERCE FENNER & SMITH INC 52.000 XXX XXX
192479 10 3 |COHERENT ORD........ovvirreirirrirerinerienieneneenns 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC ...3.000 XXX XXX
20825C 10 4 | CONOCOPHILLIPS ORD.......covviiireriiireirerinnieesesiseissiessesssseessesensenes 01/15/2021........ ITG INC...oierceeeee s 35.040 XXX e XXX
23355L 10 6 [ DXC TECHNOLOGY ORD.......coiiiirriirsisiieriesiseesisisssssie s essssssssssnenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 32.000 XXX e XXX
25179M 10 3 | DEVON ENERGY ORD......cotviiiiiiiiiniiiinie i ssssssssnes 01/07/2021........ GOLDMAN.....ooiiiiiiiisiseiseessisninas . 59.914 XXX XXX
25278X 10 9 | DIAMONDBACK ENERGY ORD........ 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC........ccosvuerniirirircrrrirerins 13.000 XXX XXX
254687 10 6 | WALT DISNEY ORD.....comiuiririmrimieimiiainienisesessssssssesssessesssesssesessssssessssssesssesssne | soevesesessseens 01/27/2021........ CITIGROUP GLOBAL MARKETS INC. . 43.000 XXX XXX
26441C 20 4 | DUKE ENERGY ORD......cciiiiiiiiiireriiiiesesiesssissiesiesissesesse st ssssesessssenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC........ccccoeverniiriirerrrirenins 22.000 XXX XXX
30161Q 10 4 |EXELIXIS ORD.....coovvrriiiiereierinsierinies 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 41.000 XXX e XXX
31188V 10 0 [FASTLY CLAORD.....ccccoovvemrrernriniines . 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 10.000 XXX XXX
313747 20 6 | FEDERAL REIT ORD......coiiiiimiiiiiniierieiseieie et ssssssnenes | oesesssnsenenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC........cccscveririiiririrerincirenins 10.000 XXX XXX
336433 10 7 [FIRST SOLAR ORD.....ovuriirririrrieisissiersssisesessse s ssessssssensssanes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 11.000 XXX e XXX
436106 10 8 [HOLLYFRONTIER ORD.......ciiiiiuiiiireriiiresesieressisie s s ssssisessesssesenens 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 19.000 XXX XXX
437076 10 2 [HOME DEPOT ORD......ccviiiireimiireirierirsssssssssssesssisssessssssssssssesssssessesssssssssssnsss | sessssessossnns 01/27/2021........ CITIGROUP GLOBAL MARKETS INC. . 25.000 XXX e XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD......cccovuimiireriniiriiieinnieseiissiessesssesssssessssnsens | wereesinenonns 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 17.000 XXX XXX
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD...... 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 17.505 XXX XXX
46284V 10 1 |IRON MOUNTAIN ORD.......coomiuimmimrirmiimiiieniesessesseiessssessesssesssessssesssssssssessenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovvvirinrirerinnrirerinens 23.000 XXX XXX
477143 10 1 [JETBLUE AIRWAYS ORD.......coiiirriiiieirinninieesississisiesissiessesisseesssnenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC........ccccoeverniinirirerinrirenins 42.000 XXX XXX
478160 10 4 | JOHNSON & JOHNSON ORD...... . 01/27/2021........ CITIGROUP GLOBAL MARKETS INC. N 42.000 XXX e XXX
500255 10 4 [KOHL'S ORD......ovuiiriiiicirerieireesie sttt 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC........cccocomrriierirerisrirenis 19.000 XXX XXX
550241 10 3 [LUMEN TECHNOLOGIES ORD.........ccoiriiirriiiirierisieierissiessessesseneenes 01/27/2021........ CITIGROUP GLOBAL MARKETS INC. . . 144.000 XXX XXX
55087P 10 4 [LYFT CLA ORD.....ovtmiiiiiieiieriereseesssiss e sseensenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccovvvurinriierinnrirerirens 18.000 XXX XXX
562750 10 9 | MANHATTAN ASSOCIATES ORD . 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC ...8.000 XXX XXX
580135 10 1 |MCDONALD'S ORD . 03/24/2021. MERRILL LYNCH PIERCE FENNER & SMITH INC 12.000 . XXX XXX
596278 10 1 [MIDDLEBY ORD.......cocovvrererinrireririres 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 28.000 | e 982 XXX XXX
64110L 10 6 |NETFLIX ORD 01/27/2021........ CITIGROUP GLOBAL MARKETS INC. . ...9.000 ...4,850 XXX XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD 03/24/12021. MERRILL LYNCH PIERCE FENNER & SMITH INC 111.000 ....3,069 XXX s XXX
681936 10 0 |OMEGA HEALTHCARE REIT ORD... 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 30.000 LT XXX XXX
69355F 10 2 [PPD ORD....oouiuiriiiireiieisessisisss s 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC........cocovvvrerriiriereienirirenines 21,000 | oo 774 XXX e XXX
70450Y 10 3 | PAYPAL HOLDINGS ORD 01/27/2021........ CITIGROUP GLOBAL MARKETS INC . 28.000 ...6,533 XXX XXX
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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
70075L 10 7 | PENUMBRA ORD.......cctiiiiiiiireririeiresisesssssie s ssssssenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC........cocvvereriiiiriirerieirenins ...4.000 XXX | XXX
723787 10 7 | PIONEER NATURAL RESOURCE ORD.........cccimiiiiriiiieiiiierisineiseiesissiesissssesnenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccoormvninrireisrirenis ...9.000 XXX | XXX
731068 10 2 | POLARIS INDUSTRIES ORD.......cotuuiiiirriiiiisniieriesiseeesiessssssise s snse s 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC ...7.000 XX | XXX
758849 10 3 |REGENCY CENTERS REIT ORD.......vvvumrirriiriniiicrirerienessiieniens 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 22.000 XXX | XXX
780287 10 8 | ROYAL GOLD ORD.......coueiueiririirirerisisisesisesississeesisi s nes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......cccoeoerniiririrerrrirenis ...8.000 XXX | XXX
78440X 80 4 |SL GREEN RLTY REIT ORD.....covviririreriiiirireiersnseierssiessssssssssse s 01/21/2021........ ITGINC..ooorre e 15.546 XXX | XXX
79466L 30 2 | SALESFORCE.COM ORD s 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 16.000 XXX | XXX
806857 10 8 | SCHLUMBERGER ORD.......coutiuiiririiiiireriniseiesierssicse i 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 33.000 XXX | XXX
82669G 10 4 | SIGNATURE BANK ORD........ccoviimiieiirniirniiesie i snse s 03/24/2021. MERRILL LYNCH PIERCE FENNER & SMITH INC ...6.000 XXX | XXX
83088V 10 2 |SLACK TECHNOLOGIES CL A ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 24.000 XXX | XXX
87612G 10 1 | TARGA RESOURCES ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC........coovvvrerriiiernienirieninns 23.000 XXX | XXX
88160R 10 1 |TESLAORD.....cccoomvmiriererererirererincenes . .| 01/27/2021. CITIGROUP GLOBAL MARKETS INC ...2.000 XXX | XXX
891092 10 8 | TORO ORD.....cvuieuirriireiieierisissiesisss et 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC........cocosvverniiriircrineirenins 14.000 XX | XXX
910047 10 9 |UNITED AIRLINES HOLDINGS ORD...... 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 XXX | XXX
912008 10 9 |US FOODS ORD.......ccoovurrereririiireresirerineicesenerenes 03/24/2021. MERRILL LYNCH PIERCE FENNER & SMITH INC 26.000 XXX | XXX
929042 10 9 | VORNADO REALTY REIT ORD.....cccvtvuuriirieriierierirreneiienies 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 23.000 XXX | XXX
G1890L 10 7 | CAPRIHOLDINGS LTD.....otirriirrerrieienieieriseiesis s 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 19.000 XXX | XXX
G6518L 10 8 | NIELSEN HOLDINGS ORD.........coouiirririiereniisessierissssesesssiesssssessssenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 38.000 XXX | XXX
G7709Q 10 4 |ROYALTY PHARMA CL A ORD.......cooovtiiiiiiiiiniicieissssisssinenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC........ccccoovminiiiniiriniscieninns 42.000 XXX | XXX
V7780T 10 3 |ROYAL CARIBBEAN GROUP ORD . 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC......c.cooiiiiniiniiininnisisierenens 11.000 XXX e XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBIICIY TTAOEG. ... .o.iiiis oottt ettt 1 88128218kttt b e Eieesastessenbeeses st en bbbttt 134,730 XXX XXX
9799997.  Total - COMMON SEOCKS = PA 3.ttt ehe ook eEfeEE e Ef eS8 EE e E 0 £ SR E 8 £EE Rt E L8 f S E e £EE £ E£EE L8 0 E £ Ef£EEEEE L E L8R f £ E oL R Ef £ E oL E R EeE bRtk ere Eoeebeee bbb eE bbbt 134,730 XXX XXX
9799999, TOAl - COMMON SEOCKS............oiveviereiiiiceeteiiieeeteteceeeeteeeteteseseeteseseetesesastseeseeesesessesesessssssssseaes  etssesesasesssesssesesassassssassesesesessssessssesesssseseseseessesesesesessasees e esetesessssaseseeessseesesasessessssesesesasaneseesesetesasensansssesesasassesans | eavsessssssesesassssssassesesasasaseasssesesasansesaen 134,730 XXX XXX
9899999. Total - Preferred and Common Stocks OO OO PO OO OO PO OO PO OO OO OO PO OO PO OO OO OO PO P O PP PO OO PO SP O PO PO PP PP PP PP PP PRPPPRPPPOOON . 134,730 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks ettt eietetetietetteseteteteetetesieietesies  eeebiesebeteesesesisseietssssiesesesesetsseiessssesesessesetesassssessseietosstesasstetatsetetasstetesstetatteetetsteteteseseet et st etete s et etansnaetebesaetase Sesetetessetetesssetessstetetesestetansetetesnaetans | ebessetesisietetesestesaneeaeteninae 11,053,688 XXX XXX




6030

Statement for March 31, 2021 of the IOWA M UTUAL I N S U RAN C E CO M PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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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.JA.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.JAC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol
Bonds - U.S. Government
36202C R2 1 [G2002305- RMBS..........cccoowvmrrrramiriannns .. 1 03/01/2021. [ PaydOWN............cvvoreerriiereiinnes [ oo B4 | oo [ e [ 10/20/2026. [1.A .............
36202C UV 3 |G2002396 - RMBS...........ccoovvcrinriicrirnns .. 1 03/01/2021. [ PaydOWN..........oovverreenrriiirriineies | ceviineiiineeiineiis 32 | s [ | s 03/20/2027. | 1.A ...
36202C UW 1 |G2 002397 - RMBS.. .1 03/01/2021. | PaydOWN.........ooouveniiriieniiiins | covreiieniisseienenens 17 03/20/2027. | 1A .....
36210Y ZT 5 |GN 506654 - RMBS. cee [ ] 03/0172021. | PAYOWN. ... [ oo 297 04/15/2029. | 1A ..... .
36225B EA 2 |GN 781029 - RMBS.........coovvrvrrirrircirnns .1 03/01/2021. | PAYAOWN. ..o | veeeeresisissnsneienns 1,608 05/15/2029. [1.A ...oovvvnnee
36241K MU 9 |GN 782171 - RMBS. . [ 03/01/2021. | PaYdOWN.........oooverreriieneiiiens | coereeieneiieceeienenens 4,703 11/15/2035. [1.A .....
38377R VK 8 |GNR 2010-166 GP - CMO/RMBS . 103/01/2021. | Paydown. .......cocoviiiiiniisnicniiiniins | oo 4,741 04/20/2039. | 1.A .....
0599999. Total - Bonds - U.S. GOVEIMMENL.........oviiiiriiiiieiisiisinisiins ovnenissisnsssssssnssensnssseenssnssssssnssenssnssnssenssnsssssessesssensnnss | aosnerensens 115,910 | ervsrennee 11,310 | e 11,689 | i 11,462 | ... 0 XXX XXX
Bonds - U.S. Special R and Special A t
313IXT N6 3 |FHZMO413-RMBS........cccoovvviinriiinrii .1 03/01/2021. | PaydOwN............cvveririiinniiiinnes [ e | e 10,791 | oo 10,791 | oo 11,164 11,086 11/01/2045.
31320K X3 3 |FHZA2498 - RMBS..........cccooovmmrrrrirriinns .1 03/01/2021. | PAYAOWN........oomverrerceieriseererienns [ eoeeiieeseniseisenins 22,902 7172 22,995 22,966 03/01/2038.
3132A5 AY 1 |FH ZS4523 - RMBS . 103/01/2021. [ PaydOWN..........oooveriieiriciinnins | e 12,282 07/01/2043.
3132A7 UG 4 |FHZS6883 - RMBS w1 03/0172021. | PAYOWN. ..o [ oo ..1,536 12/01/2028.
3132D5 6Z 0 |FHSBB8088-RMBS..........ccoovvveirrriierii .1 03/01/2021. [ PaydOWN. ... [ e 02/01/2036.
3132DV 7B 5 |FH SD8090 - RMBS. .1 03/01/2021. | PaYdOWN.........ooorieiiniiriiiniiiens | v | i 10,907 | ..o 10,907 11,227 09/01/2050.
3133A8 MR 5 |FH QB2168 - RMBS. .. 1 03/01/2021. [ PaydOWN............cvvorriiriiiereirenees [ e 9,056 9,056 ..9,358 (<0 O I 9,056 08/01/2050.
3133GB  GD 0 |FH QN4696 - RMBS . [ 03/01/2021. | PAYAOWN........cvoomrirrrierriienriinne | v 2,145 2,145 | 2,240 | [ [ reennn(98) | e | ininnen(98) | e [ 2,145 12/01/2035.
3136A5 YC 4 |FNR2012-30 ED - CMO/RMBS.. .1 03/01/2021. | PaYAOWN. ... | coeeeiieeeieecesienenens 7,365 7,365 ...7,402 04/25/2031.
3136A8 UN 8 |FNR2012-99 EC - CMO/RMBS.. . 1103/01/2021. [ PAYAOWN.........covvririreieiierierins | cerereeiseisseiissinens 5,094 5,094 ..5,132 02/25/2041.
3136AE  LE 5 |FNR2013-58 KJ - CMO/RMBS... . 103/01/2021. [ PAYAOWN. ..o | e 3,337 3,337 ...3,367 02/25/2043.
3137A5 SG 0 |FHR 3786 HE - CMO/RMBS . [ 03/01/2021. | PaYdOWN.........ooouviriieriieceiiens | coereiieneiieceiienenens 4,979 4,979 ..4,99 03/15/2038.
3137AM K7 1 |FHR 4020 EJ - CMO/RMBS.... .1 03/01/2021. | PaydOWN........ocvurirririeereririsernins [ e 4,311 4,311 ..4,492 02/15/2042.
3138LV  H4 8 |FN AO4750 - RMBS.... .. | 03/01/2021. [ PaydOWN............covvrieriieriiinnes [ o ...8,651 10/01/2027.
3138WB BF 1 |FNAS1837 - RMBS. .| 03/01/2021. | Paydown 11,052 02/01/2044.
31403D YB 9 |FN 746006 - RMBS.. .| 03/01/2021. | Paydown ..8,116 12/01/2033.
31407P CV 8 |FN 836284 - RMBS.. .| 03/01/2021. | Paydown 72 10/01/2035.
3140Q9 NW 9 |FN CA2204 - RMBS. .1 03/01/2021. | PaydOWN........ovvnireririeereriseinniniins [ e 58,825 58,825 61,947 08/01/2048.
3140X4 H2 5 |FNFM1148-RMBS........ccooccovvvvvmrrrrinnnenns .. 1 03/01/2021. [ PaydOWN............cvvorrierriereirinees [ oo 20,291 20,291 20,895 12/01/2048.
3140x8 KJ 5 |FN FM4796 - RMBS .1 03/01/2021. | Paydown.........ccooeviiiiirinniiciiieiis [ e 4,719 4,719 ..4,918 11/01/2050.
31410L UV 2 |FN 890796 - RMBS.. . 103/01/2021. [ PAYAOWN........ocvovrereireirriieiinieins | ceverenisseeseriseniens 8,697 8,697 ...8,852 12/01/2045.
604165 5D 8 |MINNESOTA ST HSG FIN AGY............... .1 01/04/2021. | Call @ 100.00...........mrveeerreerereieens [ crvereriiirereirereiiens 5,000 5,000 ...5,000 01/01/2040.
60416S 5E 6 |MINNESOTA ST HSG FIN AGY. . 102/01/2021. | Call @ 100.00........ccevvrerrrreerriein [ rrvrirrnneiieisnieiinnes | crerineenns 10,000 | .ovreee 10,000 10,000 01/01/2044.
83756C FR 1 |SOUTH DAKOTA HSG DEV AUTH. .. 1 01/14/2021. | Call @ 100.00......ccvcvveersmrerarmernns | crvensmeessresssees 5,000 5,000 ...5,121 (5)].. (5) i 5,117 11/01/2044.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. ... 250,447 259,447 | .......... 266,451 | .oovoovrennn 238,469 | ..ot 0] s (6,445) | .....ccoenuv 0 | (6,445) 0 259,564 XXX
Bonds - Industrial and Miscellaneous
23305Y AD 1 |DBUBS 2011-LC3 A4-CMBS................... .| 03/12/2021. | PaYAOWN........ovurerrireerreiseinerienes [ eeeeeineeseniseisnenins 25,567 25,567 | .ovvvnnen. 25,821 25,552 LT TR IR 15 | o | e 25,567 08/12/2044. | 1.AFE........
82653E AA 5 |SRFC2019-1 A-RMBS........ccccoovvvrunnnenae .. 1 03/20/2021. | Paydown B O 4,197 AT | |0 i | 0 | | 4,197 01/22/2036. | 1.AFE.........
893526 DJ 9 | TRANSCANADA PIPELINES LTD.. . | C|02/24/2021. | MARKETAXESS CORPORATION.. | ....ccccoomrvrrarrii ..197,547 162,950 .162,891 06/01/2040. | 2.AFE.........
92349F AB 9 |VZOT 2018-1 A1B - RMBS. .1 03/22/2021. | PaydOwN.......ccouvereriiieenrieinnneins | e 42,052 ..42,052 09/20/2022. |1.AFE.........
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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
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Designation,
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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.JA.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./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
3899999. Total - Bonds - Industrial and Miscellaneous 269,363 221,816 234,751 | ... 0 (44) 0 (44) 0 234,707 0 [ 34,656 | ......... 34,656 | ......... 2,454 XXX XXX
8399997. Total - Bonds - Part4............. . s | erenens 540,120 | ......... 492,573 484,683 | ..o 0 | s (6,641) | oot 0 | (6,641) 0 505,581 0 [ 34,539 | ... 34,539 | ..o 4,029 XXX XXX
8399999. TOHAI = BOMAS. 1tttk R f ARttt | eeninnens 540,120 | ........ 492,573 | ........515,986 | ..o 484,683 | ..o 0 | s (6,641) ] oo, 0 o (6,641) 0 505,581 0 [ 34,539 | ......... 34,539 | ......... 4,029 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
MERRILL LYNCH PIERCE
001055 10 2 |AFLAC ORD.....cccoveriermriernereireririesinnennes .. 1 01/08/2021. | FENNER & SMITH INC. 149.000 6,628 XXX | e 7,066 | ..ocovevirnne 6,626 | ............. 40 | oo [ | e 440 | o | e 7,066 | .oovveeeervcrieen [ v (438) [ v (438) [ ovveivrriinns XXX XXX
MERRILL LYNCH PIERCE
00123Q 10 4 |AGNC INVESTMENT REIT ORD.... .1 01/08/2021. | FENNER & SMITH INC. 130.000 2,019 XXX | ieenen,374 | 2,028 | 346 | s e [ 340 | i [ 2,374 XXX XXX
MERRILL LYNCH PIERCE
00130H 10 5 |THE AES CORPORATION........coovvrrernnnns .| 01/08/2021.| FENNER & SMITHINC. | . 108.000 | .oovvvvenenns 2,744 XXX ] e 1,399 | 2,638 | s (1,139) [ | e | e 1,139) | s | e, 1,399 [ | e 1,346 | .oooveenne 1,346 | oo XXX XXX
MERRILL LYNCH PIERCE
00206R 10 2 [AT&T ORD....coveuirverirrereriseireessesineneens .| 01/08/2021. | FENNER & SMITHINC. | ......... 1,161.000 | .coocvvvenee 33,683 XXX | e 38,442 | oo 33,390 | oo 5,052 | cvverineerinnins [ e [ 5,052 | covoereneerenins [ s 38,442 | ..o [ s (4,759) | cvvvees [CNEE)] p— 604 XXX XXX
MERRILL LYNCH PIERCE
002824 10 0 |ABBOTT LABORATORIES ORD................ .. | 01/08/2021. | FENNER & SMITH INC. 253.000 28,235 XXX | s 9,454 | oo 27,701 | ...... (18,247) [ ..veovvevevvcrns | evrveeneriinens [ e (18,247) I 9,454 | oo | s 18,780 | ..ccooue. 18,780 | .vveeevecrinnns XXX XXX
MERRILL LYNCH PIERCE
00287Y 10 9 |ABBVIE ORD.......cccosvrumrrierirririniinianniins .1 01/08/2021. | FENNER & SMITH INC. 283.000 30,355 XXX | 25,694 | ..coovvirinne 30,323 | ... (4,630) | cvvooverririinens | e | e (4,630) [ ..oovverrercirens | e 25,694 | oo | e 4,661 | ........... 4,661 | .o, XXX XXX
MERRILL LYNCH PIERCE
003654 10 0 |ABIOMED ORD.......ccoevurrurmrieririirerineines .. 01/08/2021. | FENNER & SMITH INC. ...7.000 2,268 XXX | e 1,815 | o 2,269 | .o (454) [ ovvvrevrrereins s | e (454) [ oo | v 1,815 | s | e 453 | o 453 | i XXX XXX
MERRILL LYNCH PIERCE
004225 10 8 |ACADIA PHARMACEUTICALS ORD......... ..101/08/2021. [FENNER & SMITHINC. | v 33.000 | oo 1,753 XXX | s 1,805 | oo 1,764 | oo A1 | e | s | e A | e | e 1,805 | v | e (73] [— (7] P— XXX XXX
MERRILL LYNCH PIERCE
00507V 10 9 |ACTIVISION BLIZZARD ORD.........cccconn... .| 01/08/2021.| FENNER & SMITHINC. | . 118.000 | vovvvvreees 10,772 XXX | (2172 I 10,956 | ......... (4,364) | cooovereerreinens | rerireernerines | e (4,364) [ oo | e (G321 7 RIS IO 4,180 | oo 4,180 | .o XXX XXX
MERRILL LYNCH PIERCE
00508Y 10 2 |ACUITY BRANDS ORD........ccooorrerrrrirnnnns .| 01/08/2021.| FENNER & SMITHINC. [ .o 12.000 | .covovrrrneee 1,392 XXX | s 1,513 | s 1,453 | oo (510 SOOI ORI PSRN (510 ORI (PR 1,513 [ e [ (V4] [(PAD ) - XXX XXX
MERRILL LYNCH PIERCE
00650F 10 9 |ADAPTIVE BIOTECHNOLOGIES OROD...... .| 01/08/2021. | FENNER & SMITHINC. [ . 24.000 | .coorverennee 1,447 XXX | s 1175 | s 1419 | e, (244) | v | e | e (244) | ovvoovecs | s 175 | e | e 271 | s 271 | e XXX XXX
MERRILL LYNCH PIERCE
00724F 10 1 |ADOBE ORD.....cc.ccoevumremirirrirriinirneriens .| 01/08/2021. | FENNER & SMITH INC. 70.000 33,956 XXX | 16,150 | oo 35,008 | ....... (18,858) [ ...evvveerreciis [ v [ e (18,858) | ..oovvveverererees | o 16,150 [ ..oveovveerrirens | e 17,806 | ......... 17,806 | ..ovovvrecrinnns XXX XXX
MERRILL LYNCH PIERCE
00751Y 10 6 |ADVANCE AUTO PARTS ORD..........c...... .. 1 01/08/2021. | FENNER & SMITH INC. 14.000 2,381 XXX | e 2,365 | oo 2,205 | oo 159 [ v | e [ e 159 ] 2,365 [ .o | e 16 | oo LG 4 XXX XXX
MERRILL LYNCH PIERCE
00766T 10 0 |AECOM ORD.....coovverirrierierierircerneens .| 01/08/2021. | FENNER & SMITHINC. [ .o 36.000 | .cocvvrrennee 1,954 XXX | s 1,165 | oo, 1,792 | o, (72 ) SRR ORI OV ({720 [N IS 1,465 [ o | e 789 | oo 789 | XXX XXX
MERRILL LYNCH PIERCE
007903 10 7 |ADVANCED MICRO DEVICES ORD......... .| 01/08/2021.| FENNER & SMITHINC. | . 177.000 | coovvrenees 16,739 XXX | s 5,931 | oo 16,233 | ....... (10,302) [ ..ovvvveveeererins | evrreernerinenns [ eerieeins (10,302) I 5,931 | oo | e 10,808 | ......... 10,808 | ...coovevecrinnes XXX XXX
MERRILL LYNCH PIERCE
00846U 10 1 |AGILENT TECHNOLOGIES ORD... .| 01/08/2021. | FENNER & SMITH INC. 49.000 6,225 XXX (2,491) | oo [ s 3,315 XXX XXX
MERRILL LYNCH PIERCE
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD. |.. [ 01/08/2021. [FENNER & SMITHINC. | .. 41.000 | ... 11,715 XXX | 6,738 | oo 11,202 | ......... (4,464) | c.ooovevirinens | e | e (4,464) I I 8,738 | .o | e 4977 | oo 4977 | i 55 XXX XXX
MERRILL LYNCH PIERCE
00971T 10 1 | AKAMAI TECHNOLOGIES ORD................ .. 1 01/08/2021. | FENNER & SMITH INC. 32.000 3,310 XXX | e 2,078 | oo 3,360 | ..o [(072:7] 1 [T RN DO (1,282) | 2,078 | .o | e 1,232 | e 1,232 | v XXX XXX
MERRILL LYNCH PIERCE
012653 10 1 |ALBEMARLE ORD........ccovvvirrmririrrriiirnes ..101/08/2021. | FENNER & SMITH INC. 21.000 3,866 XXX | s 1,685 | oo 3,098 | ........ (1,413) | oo | e | e (1,413) | oo | e 1,685 | .ovveeircriens | e 2,181 | oo 2,181 | 8 XXX XXX
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ALEXANDRIA REAL ESTATE EQ REIT MERRILL LYNCH PIERCE
015271 10 9 |ORD .1 01/08/2021. | FENNER & SMITH INC. 17.000 2,820 XXX | s 2041 | 3,030 | .o [CEEE1<) R IO (888) I [ 20410 | | e 679 | oo 679 | oo 19 XXX XXX
MERRILL LYNCH PIERCE
015351 10 9 |ALEXION PHARMACEUTICALS ORD....... ..101/08/2021. [FENNER & SMITHINC. | . 31.000 | oo 4,878 XXX ] s 4,048 | .o 4843 | ... (795) | covveorveeniies [ v | v (T95) | oo | v 4,048 | .o | s 829 | oo 829 | .o XXX XXX
MERRILL LYNCH PIERCE
016255 10 1 |ALIGN TECHNOLOGY ORD.........cccrvvvrevn .| 01/08/2021. [FENNER & SMITHINC. | oot 13.000 | oo 7,417 XXX | 3,798 | o 6,947 | ........ (3,149) | oo [ v | v (3,149) | 3798 [ | s 3,618 | .o 3,618 | . XXX XXX
MERRILL LYNCH PIERCE
017175 10 0 |ALLEGHANY ORD.......cocorvrvrerrmririrrrrrierenns .. 1 01/08/2021. | FENNER & SMITH INC. ..4.000 2,525 XXX | 2,576 | oo 2415 | e 167 [ e e [ e, 161 ] 2,576 | oo [ e (X)) [— (G2 I XXX XXX
MERRILL LYNCH PIERCE
018581 10 8 |ALLIANCE DATA SYSTEMS ORD............. .| 03/24/2021. | FENNER & SMITH INC. ...6.000 | ...... 656 XXX ] 1,385 | oo 445 | 941 | e [ e | s 941 | e | e 1,385 | .o [ s (UL — (T — 1 XXX XXX
MERRILL LYNCH PIERCE
018802 10 8 |ALLIANT ENERGY ORD........cccooovemmrrirnns .1 01/08/2021. [FENNER & SMITHINC. | ..o 40.000 | ..ocovverneee 1,974 XXX ] 1,764 | oo 2,059 | oo (295) | covveoervieriiies [ e | e (722 N I 1,764 | e | e 209 | oo 209 | XXX XXX
020002 10 1 |ALLSTATE ORD......ccocrmrrrirvririirnrieirieirnns .. [ 01/08/2021. [ VariOUS........oovverereririeireirierieiininns 50.000 5,497 XXX | 5,024 | oo 5497 | oo (A73) [ v [ (473) [ 5,024 | .o | s A73 | 473 | s 37 XXX XXX
MERRILL LYNCH PIERCE
02005N 10 0 |ALLY FINANCIAL ORD........ccccomurumrirnnrans .1 01/08/2021. | FENNER & SMITH INC. 84.000 3,138 XXX | s 2,248 | oo 2,995 | oo [C) ] T A (749) I [ 2,246 | oo | s 892 | i 892 | .o XXX XXX
MERRILL LYNCH PIERCE
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD...... .1 01/08/2021. | FENNER & SMITH INC. 15.000 2,200 XXX ] s 1,225 | s 1,950 | oo (T24) | oo | e | v (U0 T 1,225 | e | e 974 | o 974 | o XXX XXX
MERRILL LYNCH PIERCE
02079K 10 7 |ALPHABET CL C ORD.......ccccoormmmrirarrins .1 01/08/2021. | FENNER & SMITH INC. 46.000 | .... 83,129 XXX ] 51414 | 80,586 | ....... (29,172) | v | v | rereiinns (29172) | oo | e 51414 | | e 31,715 | ... 31,715 | XXX XXX
MERRILL LYNCH PIERCE
02079K 30 5 |ALPHABET CLAORD.......ccccoovvmumriannnens ..101/08/2021. | FENNER & SMITH INC. 46.000 82,698 XXX | 26,906 | ...cccoovvunnn 80,621 | ....... (53,716) | oo | e | s (53,716) I I 26,906 | ...oovercereri | e 55,792 | oo 55,792 | ..o XXX XXX
MERRILL LYNCH PIERCE
02156B 10 3 |ALTERYXCLAORD.......cccoomvvimrriirinrii .| 03/24/2021. [FENNER & SMITHINC. | . 13.000 | oo 1,100 XXX ] s 1577 | s 1,583 | oo [(C) 1 RSSO OO IO ((C))] SIS [N 57T | i s (CYZ)] — [CYa) ] I— XXX XXX
MERRILL LYNCH PIERCE
02156K 10 3 |ALTICE USACLA ORD.......cccoeummrrmrrins .| 01/08/2021. | FENNER & SMITH INC. 59.000 2,110 XXX | s 1437 | s 2234 | s (798) | covvevrverervinns [ evvirnrviineni | v (U4SL:) ] T I 1A3T | s | e 673 | e 673 | .o XXX XXX
MERRILL LYNCH PIERCE
022098 10 3 |ALTRIA GROUP ORD. .1 01/08/2021. | FENNER & SMITH INC. ...11,809 XXX | el 17751 | 11,644 | 8,107 | covveervveriinns | e | eevvreeneendB, 107 | | e 17,751 | i (5,941) | ..o (5,941) XXX XXX
MERRILL LYNCH PIERCE
023135 10 6 |AMAZON COM ORD........ccooommrrirmrriacnnes .1 01/08/2021. [FENNER & SMITHINC. | . 66.000 | .......... 210,053 XXX ] 125,386 | .............. 214,957 | ... (89,572) | .oovvevcveeciin | e | e (89,572) | ..o | e 125,386 | .ovooucveeciens | e 84,667 | ......... 84,667 |....coooooverreenae XXX XXX
MERRILL LYNCH PIERCE
023436 10 8 |AMEDISYS ORD.......ccoovvuemrrrircririniinnens .| 01/08/2021. [FENNER & SMITHINC. | . 6.000 | .coovrrirne 1,842 XXX ] s 1,645 | oo 1,760 | oo [E<) OO ISP ISR ((RE) | T I 1,645 | .o | e 197 | o 197 [ XXX XXX
MERRILL LYNCH PIERCE
023586 10 0 |AMERCO ORD.......cccooommmriiimmrriinniiinniiinas .| 01/08/2021. [FENNER & SMITHINC. | . 3.000 | oo 1,418 XXX ] s 1154 | 1,362 | oo (208) | covveorvieriiins [ e | s (2072 O IS 1154 | e | e 265 | oo 265 | .o XXX XXX
MERRILL LYNCH PIERCE
023608 10 2 |AMEREN ORD.......ccoorvermiiirieieiniineinnins .. 1 01/08/2021. | FENNER & SMITH INC. 46.000 3,450 XXX | 3,052 | oo 3,591 | o (539) [ v [ (539) ] 3,052 [ .o | s 398 | o 398 | . XXX XXX
MERRILL LYNCH PIERCE
02376R 10 2 |AMERICAN AIRLINES GROUP ORD........ .| 03/24/2021. | FENNER & SMITHINC. [ . 55.000 | ..ooovvernne 1,246 XXX | 1,806 | oo 867 | .o 938 | .o | e | s 938 | s | e 1,806 | ..o [ e (559) | cvvovnrenne [(S1S1S) 1 XXX XXX
MERRILL LYNCH PIERCE
024835 10 0 |AMERICAN CAMPUS COMM REIT ORD.. |..|01/08/2021.|FENNER & SMITHINC. | ... 40.000 | ..ocovvorneee 1,685 XXX ] 1,656 | ..oooovricenn 171 | (55) | covveverrereriiies [ v | e ((C12) | T I 1,656 | ..o [ s 30 | s 30 | oo XXX XXX
MERRILL LYNCH PIERCE
025537 10 1 |AMERICAN ELECTRIC POWER ORD....... .1 01/08/2021. [FENNER & SMITHINC. | .. 91.000 | ..ocovvvrnee 7,205 XXX ] 6,648 | ..ccvvverin 7579 | oo (K3 R IR (931) I 6,648 | .o | s 556 | oo 556 | ..o XXX XXX
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MERRILL LYNCH PIERCE
025816 10 9 |AMERICAN EXPRESS ORD........ccccvuvinne .| 01/08/2021.| FENNER & SMITHINC. | e 106.000 | vovvveree 12,908 XXX | 11,307 | oo 12,816 | ......... (1,509) | cvvvevereermeirens | verernrersneines | rveernennnd (1,500) [ coooeerrrereerees | vevereeereenns 11,307 [ | s 1,601 | oo 1,601 [ oo 46 XXX XXX
MERRILL LYNCH PIERCE
025932 10 4 |AMERICAN FINANCIAL GROUP ORD...... ..| 01/08/2021. | FENNER & SMITH INC. XXX | 2,353 | e 1,840 | 513 [ | e [ 513 | o [ v 2,353 XXX XXX
AMERICAN HOMES 4 RENT CL A REIT MERRILL LYNCH PIERCE
02665T 30 6 |ORD .101/08/2021.|FENNER & SMITHINC. [ . 67.000 | .cooverirene 1,989 XXX | e 1412 | e 2,010 | e (598) [ oovvrerrrrrererns [ vevrerrseirenens | eereersennend (598) [ evrrveririerenne | cererreriiniinins 1412 | e e 578 | oo 578 | oo 3 XXX XXX
AMERICAN INTERNATIONAL GROUP MERRILL LYNCH PIERCE
026874 78 4 |ORD .101/08/2021.|FENNER & SMITHINC. | . 128.000 | .ovvvernnnd 5,198 XXX | 6,890 | ..o 4,846 | .......... 2,044 | .o | e 2,044 | .o | e 6,890 | ..ovvvreicrnees [ e (1,692) | ..evee. (1,692) | cvovvrereriiinne XXX XXX
MERRILL LYNCH PIERCE
03027X 10 0 |AMERICAN TOWER REIT......cocomvrvmerinns .| 01/08/2021. | FENNER & SMITHINC. [ .ol 64.000 | ..ooonce.. 14,220 XXX | s 8,606 | .coovvrrrnnne 14,365 | ......... (5,759) | cvvvvernerrneennens | veeeseenenines | rreerneennd (CI51C) | O I 8,606 | ..ooocvercirenes | e 5614 | oo 5614 | .o 7 XXX XXX
MERRILL LYNCH PIERCE
030420 10 3 |AMERICAN WATER WORKS ORD........... .. 01/08/2021. | FENNER & SMITH INC. 34.000 5,337 XXX ] 3,080 | oo 5218 | ...cco.. [V RN DO (VT O I 3,080 | v | e 2,257 | oo VY A I XXX XXX
MERRILL LYNCH PIERCE
03064D 10 8 |AMERICOLD REALTY ORD.......cccooumirenee .. | 01/08/2021. | FENNER & SMITH INC. 59.000 2,077 XXX | s 2,012 | v 2,202 | oo [1E10) ) [ R (R110) ) [N IS 2,012 [ oo | e 65 | v 65 | .o 12 XXX XXX
MERRILL LYNCH PIERCE
03073E 10 5 |AMERISOURCEBERGEN ORD................. ..101/08/2021. | FENNER & SMITH INC. 29.000 3,191 XXX | 2,355 | oo 2,835 | o (A81) | v [ e (481) | ovvvvvrrireris | v 2,355 [ oo | e 836 | .o 836 | ..o XXX XXX
MERRILL LYNCH PIERCE
03076C 10 6 |AMERIPRISE FINANCE ORD.........ccrevvne. ..101/08/2021. [FENNER & SMITHINC. | oo 9.000 | .coovrvirene 1,814 XXX | e 210 | oo 1,749 | ... (1,539) | cvvvvvererrnvirnnns [ evrereensiinins | cerveneennnd (1,539) | cooevvvenrreiens | e 210 [ [ e 1,604 | oo 1,604 | .o XXX XXX
MERRILL LYNCH PIERCE
031100 10 0 |AMETEK ORD...ccoovrvrmririirrrieireeieniiens .. 01/08/2021. | FENNER & SMITH INC. 43.000 5,312 XXX | s 3,303 | oo 5,200 | ......... (1,898) | cvvoevernereirees | veerneerneriees | rreerneinnd (1,898) | oo | s 3,303 | o | e 2,009 | .o 2,009 | .o XXX XXX
MERRILL LYNCH PIERCE
031162 10 0 |AMGEN ORD.......cocovrvmrircrrnrirerierinniiens .| 01/08/2021. | FENNER & SMITHINC. [ .t 90.000 | ..coooneene 21,463 XXX | 16,473 | oo 20,693 | ......... [C392710) ISR DNIRITIRRTEN DU (032720 | RS IO 16,473 | oo | s 4,990 | oo 4,990 | .o XXX XXX
MERRILL LYNCH PIERCE
032095 10 1 |AMPHENOL CL A ORD......cecommremrrmerinns ..| 01/08/2021. | FENNER & SMITH INC. 45.000 6,091 XXX | 2,017 | v 5885 | ......... (3,868) | cvvvovvrrrrneerens | rerereernrines | e (3,868) | .ovverererrerines | crvnees 201 I O I 4,074 | ...oouce 4,074 | v 13 XXX XXX
MERRILL LYNCH PIERCE
032654 10 5 |ANALOG DEVICES ORD........ccocoevrrmerernee .. | 01/08/2021. | FENNER & SMITH INC. 56.000 8,777 XXX | s 4,859 | oo 8,273 | ........ (B,414) | oo [ e | e (3414 [ oo [ e 4,859 | ..o | e 3918 | e 3,918 | s XXX XXX
ANNALY CAPITAL MANAGEMENT REIT MERRILL LYNCH PIERCE
035710 40 9 |ORD .1 01/08/2021. | FENNER & SMITH INC. 244.000 2,021 XXX | 2,489 | ..o 2,062 | oo A2T [ oo | e | e 427 | e | e 2,489 | .o e (468) [ .ovvneres (468) [ ..ovvrvnne 54 XXX XXX
MERRILL LYNCH PIERCE
03662Q 10 5 [ANSYS ORD....c.cooovrviieriisereieriseierins .. 1 01/08/2021. | FENNER & SMITH INC. 15.000 5,620 XXX | e 2,488 | ..o 5457 | ... (2,989) | cvvvvevererernees | s (2,969) | .ecovveveerrenees | e 2,488 | ..o | e 3,132 | 3132 [ XXX XXX
MERRILL LYNCH PIERCE
036752 10 3 |ANTHEM ORD....coooovrvmrerirreircrieriseniens .| 01/08/2021. | FENNER & SMITHINC. [ .o 40.000 | ..coooneen. 13,483 XXX | s 9,541 | o 12,844 | ......... [CTTIX) T SRR DRI DU (RICI0K ) U I 9,541 | oo | e 3,942 | oo 3,942 | s XXX XXX
MERRILL LYNCH PIERCE
03743Q 10 8 |APACHE ORD....ccovvvimrerieririerierineniens .. | 03/24/2021. | FENNER & SMITH INC. 42.000 | ...... 802 XXX | s 1,845 | oo 596 | .ot 1,250 [ oo | ceveesinenienes | e 1,250 | oo | e 1,845 | o [ e (1,043) | ..covees [QROZK) | — 1 XXX XXX
APARTMENT INVST MGT CL A REIT MERRILL LYNCH PIERCE
03748R 74 7 |ORD . | 03/24/2021. | FENNER & SMITH INC. 45.000 | ...... 258 XXX 1,953 | oo | e 2,190 | oo | e (1,932) XXX XXX
APOLLO GLOBAL MANAGEMENT CL A MERRILL LYNCH PIERCE
03768E 10 5 |ORD .| 01/08/2021. | FENNER & SMITH INC. 43.000 2,019 XXX | 2,208 | oo 2,106 | .oovvereeen 101 | o [ e [ e 101 | oo | e 2,208 | ..o | e (189) | vovoveverns [QE:1S) - XXX XXX
MERRILL LYNCH PIERCE
037833 10 0 |APPLE ORD.....cccovvriverrrirerisisernrierinnines .1 03/24/2021.|FENNER & SMITHINC. | ... 2,540.000 | .......... 334,951 XXX | 92,083 | ..o 331,725 | ... [VZ I T2 R IS (245,374) | oo | e 92,083 | ..o | e 242,868 | ... 242,868 |......ccoeunee. 8 XXX XXX
MERRILL LYNCH PIERCE
038222 10 5 |APPLIED MATERIAL ORD........cccocrirnrnnee ..101/08/2021. [FENNER & SMITHINC. | v 146.000 | .coovvveeee 13,950 XXX | 4807 | oo 12,600 | ......... (7,793) | oo | v | e (UATAE) | T IS 4807 | oo | e 9,143 | ... 9,143 | oo XXX XXX




Statement for March 31, 2021 of the IOWA M UTUAL I N S U RAN C E CO M PANY

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

#'5030

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.JA.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.JAC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
038336 10 3 |APTARGROUP ORD......oocovvvverererrereen, .. | 01/08/2021. | FENNER & SMITH INC. 15.000 2,086 XXX | s 1,586 | oo 2,053 | oo (AB7) | v | e | e (570 RN IS 1,586 [ .ooveeeeeeeriens | vereerins 500 | oo 500 | .o XXX XXX
MERRILL LYNCH PIERCE
038520 10 6 |ARAMARKORD.. .| 01/08/2021. | FENNER & SMITH INC. 53.000 2,014 XXX ] 2,209 | 2,039 | 169 [ | | e 189 | [ 2,209 XXX XXX
MERRILL LYNCH PIERCE
039483 10 2 |ARCHER DANIELS MIDLAND ORD.......... .. 1 01/08/2021. | FENNER & SMITH INC. 111.000 5,834 XXX | 4,330 | e 559 | ......... (1,266) | cvvovvovererereirnens | eveirernniieins | evvereennnd [QIVZZG5) 1 R IS 4,330 | v | e 1,504 | e 1,504 | o XXX XXX
MERRILL LYNCH PIERCE
040413 10 6 |ARISTANETWORKS ORD........ccorviurernne .. 1 01/08/2021. | FENNER & SMITH INC. 11.000 3,367 XXX | 2,625 | .o 3196 | .o (G4 ) T DR (571) I 2,625 | .o | e T42 | T42 | o XXX XXX
MERRILL LYNCH PIERCE
042735 10 0 |ARROW ELECTRONICS ORD.........cccuu.... .| 01/08/2021. | FENNER & SMITHINC. [ it 19.000 | .ovevrrrneee 1,982 XXX | s 1,352 | oo 1,849 | .o (A97) | v [ e | e (A97) | coveoeeeneins | e 1,352 [ e | e 630 | oot 630 | oo XXX XXX
MERRILL LYNCH PIERCE
044186 10 4 |ASHLAND GLOBAL ORD........ccocoomrrvmrrrns .| 01/08/2021. | FENNER & SMITHINC. | it 19.000 | .ovvvrrrnene 1,648 XXX | s 1,515 | s 1,505 | oo 10 [ e | cerrerinenenes | e LV ORI I 1,515 [ s | e 133 | e 133 | s XXX XXX
MERRILL LYNCH PIERCE
045327 10 3 |ASPEN TECHNOLOGY ORD.........cccconuee. ..| 01/08/2021. | FENNER & SMITH INC. 15.000 2,139 XXX | s 1,595 | v 1,954 | .. (359) | overneerrrirerins [ errererneriinins | e (G1:1) 1 TN IS 1,595 | oo | cerieeinn 544 | o 544 | ..o XXX XXX
MERRILL LYNCH PIERCE
045487 10 5 |ASSOCIATED BANCORP ORD................. ..| 01/08/2021. | FENNER & SMITH INC. 50.000 | ...... 958 XXX | s 1,327 | oo 853 | v AT5 [ s | e [ e AT5 | s | e, 1,327 | e (369) | cevvvveres (<161 N XXX XXX
MERRILL LYNCH PIERCE
049560 10 5 |ATMOS ENERGY ORD........ccorvvrrirnrirrirne .. 1 01/08/2021. | FENNER & SMITH INC. 23.000 2,053 XXX | 2,227 | oo 2,195 | i 32 [ e . 32 I V.7 (N N RS (175) [ v (QN6) ] —— XXX XXX
MERRILL LYNCH PIERCE
052769 10 6 |AUTODESK ORD........ccooovmiremrirerirerircnns .| 01/08/2021. | FENNER & SMITHINC. | .o 40.000 | ...ooonee.. 12,793 XXX | s 5480 | oo 12214 | ... (6,734) | oo | veerneirnniinnes | v (6,734) I 5,480 | oo | e 7,314 | o 7314 | XXX XXX
MERRILL LYNCH PIERCE
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.. |.. [ 01/08/2021. [FENNER & SMITHINC. | .. 68.000 | ..coooneen. 11,631 XXX | 8,766 | .ooovvvrenne 11,982 | ......... (3,215) | covveererrneirnens | veerseersenines | e (3,215) I 8,766 | ..cvouevercerenes | e 2,864 | ..o 2,864 | ..o 63 XXX XXX
MERRILL LYNCH PIERCE
053332 10 2 |AUTOZONE ORD.......cccostvemrrmerinrrierirenes ..| 01/08/2021. | FENNER & SMITH INC. ...5.000 6,264 XXX | 2,424 | oo 5,927 | ... (3,503) | cvvvererrerrmernens | verereenenines | rveenreinnd (3,503) I 2424 | o | e 3,840 | v 3,840 | .o XXX XXX
MERRILL LYNCH PIERCE
05338G 10 6 |AVALARAORD......ccoovvemmrrrerieriieeienirennns ..| 01/08/2021. | FENNER & SMITH INC. 15.000 2,457 XXX | s 1,880 | oo 2473 | (594) | v [ v | e (594) | vvoveerrereei | v 1,880 [ .o | e 578 | v 578 | oo XXX XXX
MERRILL LYNCH PIERCE
053484 10 1 |AVALONBAY COMMUNITIES REIT ORD.. |.. [ 01/08/2021.|FENNER & SMITHINC. | .o 26.000 | .oooverernenn 4,119 XXX | 4,220 | oo AAT | A9 | e | e | 49 | e | e 4,220 [ oo | e (101) [ v QL) — 41 XXX XXX
MERRILL LYNCH PIERCE
05352A 10 0 |AVANTOR ORD......cooovrmiereririiiiineieriniinns .. 1 01/08/2021. | FENNER & SMITH INC. 69.000 2,001 XXX | e 1,733 | oo 1,942 | o (209) [ oovvreverrreierns [ v | v (209) [ v | e 1,733 | e | e 268 | .o 268 | .o XXX XXX
MERRILL LYNCH PIERCE
053611 10 9 |AVERY DENNISON ORD.......c.ccocvvrerernnnns .. 01/08/2021. | FENNER & SMITH INC. 13.000 2,038 XXX | 540 | oo 2,016 | ... (1,476) | oo | veeeneernenines | rveereninnd (1,476) i 540 | .o [ e 1,497 | e 1,497 | i XXX XXX
MERRILL LYNCH PIERCE
053807 10 3 |AVNET ORD....cccovvrerrrrrirnerierineereniseenns .| 01/08/2021. | FENNER & SMITHINC. [ i 35.000 | cooverernes 1,328 XXX | s 1,456 | v 1,229 | oo Y27 (RO IR IR Y27 [ R IR 1456 | .o [ e (2] (22— XXX XXX
MERRILL LYNCH PIERCE
05464C 10 1 |AXON ENTERPRISE ORD.. .| 01/08/2021. | FENNER & SMITH INC. 17.000 2,131 XXX XXX XXX
MERRILL LYNCH PIERCE
05605H 10 0 |BWXTECHNOLOGIES ORD............cc....... .| 01/08/2021. | FENNER & SMITHINC. | . 30.000 | .oovvrernees 1,777 XXX | s 1,807 | v 1,808 | v () USRI DURURTORTIRTEN ISP (5] ST RN 1,807 | o | e (A [ (B1) [ e XXX XXX
MERRILL LYNCH PIERCE
05722G 10 0 |BAKER HUGHES CLAORD.......cccoovvurirrne .. 01/08/2021. | FENNER & SMITH INC. 105.000 2,359 XXX | 3,356 | oo 2,189 | o TABT | s | e 1,167 I 3,356 | .o [ e (998) [ .vvvveren [CCIEE) ) XXX XXX
MERRILL LYNCH PIERCE
058498 10 6 |BALL ORD...ccoovivriircirciineiineieeiieeieens ..101/08/2021. | FENNER & SMITH INC. 41.000 3,713 XXX | 393 | s 3,820 | ......... (3,428) | oo | e | e (3,428) i 393 | s | s 3,320 | oo 3,320 | oo XXX XXX
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MERRILL LYNCH PIERCE
060505 10 4 |BANK OF AMERICA ORD..........cccocouuunenn. .1 01/08/2021. [FENNER & SMITHINC. | ... 1,132.000 | ............ 36,815 XXX ] 30,127 | oo 34311 | . (4,184) | oo [ e [ e (4,184) | oo | s 30,127 | | e 6,688 | ......... 6,688 | ..o XXX XXX
MERRILL LYNCH PIERCE
064058 10 0 |BANK OF NEW YORK MELLON OROD....... .1 01/08/2021. | FENNER & SMITH INC. 131.000 5,868 XXX | s 5,953 | .o 5,560 | ..ccoovvennn 393 | i [ s | e 393 I [ 5,953 | oo | e (85)] v [(E1) ) I XXX XXX
MERRILL LYNCH PIERCE
06417N 10 3 [BANK OZK ORD.......cccovurvrrmrrrirerrniiirirnnine .| 01/08/2021. [FENNER & SMITHINC. | oo 36.000 | ..oovvenenee 1,217 XXX | e 1,377 | e 1126 | oo 251 [ o [ [ 251 | e | e 1377 | e | v (160) [ .vvrneren [QLCI0) ) - XXX XXX
MERRILL LYNCH PIERCE
071813 10 9 |BAXTER INTERNATIONAL ORD............... .. 1 01/08/2021. | FENNER & SMITH INC. 68.000 5,555 XXX | 4,354 | .o 5456 | ... (1,102) | oo [ v | e (1,102) | oo | e 4,354 | i | e 1,201 | oo 1,201 | oo 17 XXX XXX
MERRILL LYNCH PIERCE
075887 10 9 |BECTON DICKINSON ORD.........ccccoooruuees .1 01/08/2021. [FENNER & SMITHINC. | oo 36.000 | oo 9,182 XXX ] 9,018 | oo 9,008 | .oooovvrir L ORI VRN . 10 I 9,018 | oo | e (K E— 163 [ e XXX XXX
MERRILL LYNCH PIERCE
084423 10 2 |WRBERKLEY ORD.....cccocoomvvimmmiiiariians .1 01/08/2021. [FENNER & SMITHINC. | . 30.000 | coocoververnae 1,991 XXX ] 1,587 | oo 1,993 | oo (405) | oo [ v | e (405) | oo | e 1,587 | e | e 403 | oo 403 | oo XXX XXX
MERRILL LYNCH PIERCE
084670 70 2 |BERKSHIRE HATHAWAY CL B ORD........ .. | 03/24/2021. | FENNER & SMITH INC. XXX XXX XXX
MERRILL LYNCH PIERCE
08579W 10 3 |BERRY GLOBAL GROUP ORD.. ..101/08/2021. [FENNER & SMITHINC. | . 36.000 | .o 1,934 XXX XXX XXX
086516 10 1 |BEST BUY ORD . [ 01/08/2021. | VAIIOUS........ooeveecreecreeeerrerei 34.000 3,657 XXX XXX XXX
MERRILL LYNCH PIERCE
08862E 10 9 |BEYOND MEAT ORD......ccccocommrrimirrirannees .1 01/08/2021. [FENNER & SMITHINC. | .. 15.000 | oo 1,77 XXX ] e 1188 | e 1875 | et d(T37) [ e | e (T87) e [ s 1138 | e | e 633 | e 633 | .o XXX XXX
MERRILL LYNCH PIERCE
090572 20 7 |BIO RAD LABORATORIES CL A ORD...... ..101/08/2021. | FENNER & SMITH INC. ...4.000 2,485 XXX ] 1,250 | 2,332 | (1,08) [ [ [ (1,081) e | e 1,250 | v | e 1,235 | .o 1,235 | o XXX XXX
MERRILL LYNCH PIERCE
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD....... ..101/08/2021. | FENNER & SMITH INC. 33.000 2,965 XXX e 3441 | i | e (CYL)] - [C() ] I— XXX XXX
MERRILL LYNCH PIERCE
09062X 10 3 |BIOGEN ORD........cccoomurimrimiiiniiniiiiniis .. 01/08/2021. | FENNER & SMITH INC. 25.000 6,313 XXX | 6,819 | oo 6,122 | oo 898 | ..o [ e | e 698 | e 6,819 | .o | e (506) | ovovrerens [(S10L5) ) — XXX XXX
MERRILL LYNCH PIERCE
09073M 10 4 |BIO TECHNE ORD.. .1 01/08/2021. | FENNER & SMITH INC. XXX XXX XXX
MERRILL LYNCH PIERCE
09215C 10 5 |BLACKKNIGHT ORD.......cccocooommrmrmrrrinnns .1 01/08/2021. [FENNER & SMITHINC. | .o 22.000 | ..ooovvornne 1,934 XXX ] 1,099 | 1,944 | (845) [ [ [ evrreeneend(848) i [ e 1,099 | | 835 | 835 | XXX XXX
MERRILL LYNCH PIERCE
09247X 10 1 |BLACKROCK ORD........cccooommmrrrmrrriannrens .1 01/08/2021. [FENNER & SMITHINC. | .o 23.000 | ..o 17,398 XXX ] e 1413 | 16,595 | (5,183) [ e [ [ (5,183) e e 1143 | 5,985 | 5,985 | XXX XXX
MERRILL LYNCH PIERCE
09609G 10 0 |BLUEBIRD BIO ORD........ccccoomumvvrmmrirrnns .| 03/24/2021. [FENNER & SMITHINC. | . 16.000 | .ovvvveenna 462 XXX ] 2180 | 892 | 1488 | [ [ A8 | | 180 | | e (BT19) | (1T19) | XXX XXX
MERRILL LYNCH PIERCE
097023 10 5 |BOEING ORD.......cccoruumrrcrimiircrireriens .| 01/08/2021. | FENNER & SMITHINC. [ . 88.000 | ............ 18,470 XXX | 30,508 | .ocoviiciiinee 18,837 | ........ LR 4 I UOPPURRPPOROPOORE IUPOPOOPOOROTIN OO {4 T ORI IR 30,508 | ...ovrverrii | e (12,038) | ........ (12,038) | ..o XXX XXX
MERRILL LYNCH PIERCE
09857L 10 8 |BOOKING HOLDINGS ORD........cccocuunnee. .| 01/08/2021. | FENNER & SMITHINC. [ .. 7.000 | oo 15,970 XXX | 11,433 | e 15,591 | ......... (4,158) | ..ooovveerviieees [ e [ e (4,158) | ..o | s 11,433 | e | e 4,538 | ..o 4,538 | ..o XXX XXX
BOOZ ALLEN HAMILTON HOLDING CL A MERRILL LYNCH PIERCE
099502 10 6 |ORD .. 01/08/2021. | FENNER & SMITH INC. 25.000 2,290 XXX ] 1,240 | oo 2,180 | .o (940) | covveoeevieniies [ e | e (940) | covooveceies | e 1,240 | i | e 1,050 | oo 1,050 | .o XXX XXX
MERRILL LYNCH PIERCE
099724 10 6 |BORGWARNER ORD.........ccccoommmmrimrrrir .1 01/08/2021. [FENNER & SMITHINC. | .o 48.000 | ....coooonee 1,934 XXX | s 1,458 | oo 1,855 | oo [CCICL0N U ISR IS ((CI 70 ) T I, 1,458 | s | v AT6 | oo 476 | oo XXX XXX
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MERRILL LYNCH PIERCE
100557 10 7 |BOSTON BEER CL A ORD........c.covvvmerineee . .| FENNER & SMITH INC. ...3.000 3,001 XXX | s 2,754 | oo 2,983 | cooereer(229) [ o | s (229) 2,754 | oo | s 248 | o288 | e XXX XXX
MERRILL LYNCH PIERCE
101121 10 1 |BOSTON PROPERTIES REIT ORD... .| FENNER & SMITH INC. 30.000 2,701 XXX 3,610 XXX XXX
MERRILL LYNCH PIERCE
101137 10 7 [BOSTON SCIENTIFIC ORD......c.coevvrrrerne . .|FENNER&SMITHINC. | ... 195.000 | .ooovvrevnene 7,165 XXX | e 5871 | oo 7,010 | oo (1,139) | o | e | e (1,139) 5,871 | oo | v 1,294 | o 1,294 | e XXX XXX
BRIGHT HORIZONS FAMILY MERRILL LYNCH PIERCE
109194 10 0 [SOLUTIONS ORD .|FENNER&SMITHINC. [ . 12,000 | cooverennee 1,941 XXX | e 1,388 | oo 2,076 | oveeeeenn(888) | oo [ e | e (B88) [ .vvervrerrrireins | cererreririinnine 1,388 | v | e 553 | o883 [ XXX XXX
MERRILL LYNCH PIERCE
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD............. . .|FENNER&SMITHINC. | . 35.000 | coooerernes 1,351 XXX | s 1,445 | v, 1,267 | oo 178 | s [ [ e £ T IS I 1445 | s e (95) [ coonervrerrnnn(95) | covreirrireinne XXX XXX
MERRILL LYNCH PIERCE
110122 10 8 |BRISTOL MYERS SQUIBB ORD............... . .| FENNER & SMITH INC. 353.000 22,056 XXX | 21,484 | oo 21,897 | oo (A1) e [ e | e (A13) | ceveveireiieeei | e 21,484 | oo [ e 572 | v BT2 |, 173 XXX XXX
MERRILL LYNCH PIERCE
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD .. .|FENNER&SMITHINC. | . 89.000 | .ocvverernee 1,463 XXX | s 1,439 | v, TAT3 | ieend(B4) | s e | s (1CZ:) 1 RIS I 1,439 [ e e 24 | 24 | 19 XXX XXX
BROADRIDGE FINANCIAL SOLUTIONS MERRILL LYNCH PIERCE
11133T 10 3 |ORD .| FENNER & SMITH INC. 22.000 3,436 XXX | 2,763 | oo 3,370 | coveereecn(B07) [ oo | e (607) 2,763 | oo | e 673 | o873 | e 13 XXX XXX
MERRILL LYNCH PIERCE
11135F 10 1 [BROADCOM ORD......cevoerrrrrrernrieirininnns . .| FENNER & SMITH INC. 60.000 26,737 XXX | 14,683 | oo 26,271 | coeered(11,588) | oo e [ e (11,588) [ evvvevrerrvienns | v 14,683 | .o | v 12,055 | ........12,055 | ..o XXX XXX
MERRILL LYNCH PIERCE
115236 10 1 |BROWN & BROWN ORD........coooomrrvnirnnes .| FENNER & SMITH INC. 42.000 2,016 XXX | s 1,231 | s 1,991 | s (T60) | e [ e | e (UG10) ) [N IS 1,231 | e | e 785 | covvveeeen 785 | e XXX XXX
MERRILL LYNCH PIERCE
115637 20 9 |BROWN FORMAN CLBORD........ccccooou.... . .| FENNER & SMITH INC. 40.000 3,137 XXX | 805 | .o BATT | cceied(2,372) [ o | e (2,372) 805 [ .oocrveerirnrirnes [ eevrenes 2,332 | 2,332 [ s 7 XXX XXX
MERRILL LYNCH PIERCE
117043 10 9 |BRUNSWICK ORD......oecerrerrricrirrereenns . .|FENNER&SMITHINC. | . 24.000 | .coovoverenne 1,955 XXX | s 1,458 | v 1,830 | covveeees(BT1) | s e | v (7)) TR IS 1458 | o [ e 497 | o897 | e XXX XXX
MERRILL LYNCH PIERCE
122017 10 6 |BURLINGTON STORES ORD................... . .| FENNER & SMITH INC. 14.000 3,709 XXX | 2,139 | oo 3,662 | coooers(1,522) [ oo | e | e (1,522) 2,139 | s | e 1,570 | v 1,570 | s XXX XXX
MERRILL LYNCH PIERCE
12503M 10 8 |CBOE GLOBAL MARKETS ORD............... . .| FENNER & SMITH INC. 21.000 2,075 XXX | e 2,130 | oo 1,955 | o175 [ e [ 175 2,130 [ oo e [15) 1 [UROROON (1) i IR XXX XXX
MERRILL LYNCH PIERCE
12504L 10 9 [CBRE GROUP CL A ORD.....ccccoeoreruriinnres . .| FENNER & SMITH INC. 36.000 2,255 XXX | e 1,687 | oo 2,258 | ooeeeeene(BT) | s e | e (B71) [ vvrereerieirens | e 1,687 | e | e 567 | coooereennn 567 [ XXX XXX
MERRILL LYNCH PIERCE
12508E 10 1 |CDK GLOBAL ORD.........coseremrrrrcrirrireens . .| FENNER & SMITH INC. 38.000 2,006 XXX | s 1,897 | v 1,970 | oo (T3) | e [ | e (L)) S I IR 7 T IR 110 | e 110 [ XXX XXX
MERRILL LYNCH PIERCE
125146 10 8 |CDW ORD .| FENNER & SMITH INC. 29.000 3,903 XXX | s 2,450 | e 3,822 | oo (1,372) [ o | s | e (1,372) 2450 | oo | e 1,453 | oo 1,453 | XXX XXX
MERRILL LYNCH PIERCE
12541W 20 9 |CH ROBINSON WORLDWIDE ORD... .| FENNER & SMITH INC. 21.000 2,044 XXX 50 2,021 XXX XXX
MERRILL LYNCH PIERCE
125523 10 0 [CIGNA ORD......occoirvmrrierererereeinniieriens . .|FENNER&SMITHINC. | . 55.000 | .oovrerees 12,143 XXX | s 9417 | v 11,450 | ooeei(2,083) | covonerieiens [ e . (2,033) AT | oo | e 2,726 | ooieeen2,726 | s XXX XXX
MERRILL LYNCH PIERCE
12572Q 10 5 |CME GROUP CLAORD.......cocvvvrvrvrrirnnnns . .|FENNER&SMITHINC. [ . 53.000 | .ccooverne 10,582 XXX | e 8,067 | .coovvvirreiine 9,649 | oooireis(1,582) | oo | s | e (1,582) 8,067 | .ovvvrerririee | e 2515 | 2,515 | e 133 XXX XXX
MERRILL LYNCH PIERCE
125896 10 0 |CMS ENERGY ORD......cccoervririrvriiirerinns . .| FENNER & SMITH INC. 44.000 2,538 XXX ] 521 | s 2,684 | ooiiit(2,163) | s | e . (2,163) 521 | oo | e 2,017 | 2,017 | s XXX XXX
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MERRILL LYNCH PIERCE
126408 10 3 |CSXORD.....ocvoireerierrineeierireeneniseniens .| 01/08/2021.| FENNER & SMITHINC. | e 115,000 | covvrernee 11,020 XXX | s 7,656 | oo 10,436 | ......... (2,780) | cvvveverrerrreerens | rerernrerrrines | rveerneinnd (2,780) [ cooovereercriens | e 7,656 | oo | e 3,364 | oo 3,364 | .o XXX XXX
MERRILL LYNCH PIERCE
126650 10 0 |CVSHEALTH ORD.. .| 01/08/2021. | FENNER & SMITH INC. ...189.000 XXX XXX XXX
MERRILL LYNCH PIERCE
12685 10 5 |CABLE ONE ORD........ccocoviererrrriirrnniernns ..101/08/2021. [FENNER & SMITHINC. | v 2.000 | oo 4,129 XXX | 4,308 | .o 4,455 | ... (147) [ covvverreirreins v | e (T47) [ v | e 4,308 | oo | e (NC)] - (VL) ] P—— XXX XXX
MERRILL LYNCH PIERCE
127055 10 1 [CABOT ORD....c.oevvirveriieriseiceesieisninns .. 1 01/08/2021. | FENNER & SMITH INC. 17.000 | ...... 818 XXX | e T46 | oo 763 | oo (415) ) N RN (16) o T46 | .o [ e T2 | e, T2 | o XXX XXX
MERRILL LYNCH PIERCE
127190 30 4 |CACIINTERNATIONAL CL A ORD........... .| 01/08/2021.| FENNER & SMITHINC. [ .. 8.000 | ..ooovrvrnees 1,908 XXX | s 1,656 | .ooovrercrinens 1,995 | .o (339) | ovevneereeirnenns [ e | e [RK) 1 IR IS 1,656 | .ooveeeeireriens | cerverinna 252 | oo 252 [ v XXX XXX
MERRILL LYNCH PIERCE
127387 10 8 |CADENCE DESIGN SYSTEMS ORD........ .| 01/08/2021. | FENNER & SMITHINC. [ s 53.000 | .coovverennes 7,218 XXX | s 2,190 | s 7,231 | e (5,041) | covovererireinens | reerreerneniees | veerenennd (5,041) I 2,190 | oo | e 5,028 | oo 5,028 | ...oovrrrirns XXX XXX
MERRILL LYNCH PIERCE
133131 10 2 |CAMDEN PROPERTY REIT ORD............. .. | 01/08/2021. | FENNER & SMITH INC. 21.000 2,032 XXX | s 1,982 | v 2,098 | oo (G TN SRR ORI (U)o 1,982 | v e 50 | v 50 | e 17 XXX XXX
MERRILL LYNCH PIERCE
14040H 10 5 |CAPITAL ONE FINANCIAL ORD............... .| 01/08/2021. | FENNER & SMITHINC. | .t 71.000 | oo 7,849 XXX | 6,661 | .ocvvvvreinns 7,018 | oo (B57) | v [ e (357) I 6,661 | ..o | e 1,188 | o 1,188 | XXX XXX
MERRILL LYNCH PIERCE
14149Y 10 8 | CARDINAL HEALTH ORD........cocrvrvrvirnnnne .. 1 01/08/2021. | FENNER & SMITH INC. 59.000 3,298 XXX | 3,209 | o 3,160 | oo 49 | e | e . 49 I 3,209 [ .o [ e 89 | e 89 | i 29 XXX XXX
MERRILL LYNCH PIERCE
142339 10 0 |CARLISLE COMPANIES ORD........c.cosvvenee .. 01/08/2021. | FENNER & SMITH INC. 13.000 2,015 XXX | s 1,409 | oo, 2,030 | oo (B21) | 1overeererinernns [ e | e ({7401 TN IS 1,409 | v | e (510 (610G XXX XXX
MERRILL LYNCH PIERCE
143130 10 2 | CARMAX ORD....ccooervrmrircrrneireiierieninens .. 01/08/2021. | FENNER & SMITH INC. 20.000 2,042 XXX | 697 | oo 1,889 | .o (1,193) | covveereerneinens | veerseerneniens | e (1,193) i (512 A OIS IS 1,345 | e 1,345 | i XXX XXX
MERRILL LYNCH PIERCE
143658 30 0 |CARNIVAL ORD......cooovvvrrirrircrinerineriens .| 03/24/2021. | FENNER & SMITHINC. [ .o 45.000 | .cocvverennee 1,200 XXX | 2,003 | oo 975 | oo L0722 I IR 1,028 I 2,003 | .o | s (10) ) I [CE0) XXX XXX
MERRILL LYNCH PIERCE
14448C 10 4 |CARRIER GLOBAL ORD........ccocorvrvmrrinns .| 01/08/2021. | FENNER & SMITHINC. | . 112,000 | covvvrrrrnnn 4,556 XXX | s 1,316 | e 4224 | ... (2,908) | covvoverrrirrirens | e | e (2,908) [ coooverrereriens [ e 1,316 [ oo | e 3241 | 3241 | 13 XXX XXX
MERRILL LYNCH PIERCE
146229 10 9 [CARTERS ORD.......ccovvrrvirmiieinnreinrinnines .| 01/08/2021. [FENNER & SMITH INC. | v 14.000 | .o 1,430 XXX | e 1377 | e 137 | B0 | oo | e | e B0 | o [ e 1377 | e | v 52 | e 52 | v XXX XXX
MERRILL LYNCH PIERCE
146869 10 2 [CARVANACLAORD.....cccooevviirirririirnns .. 1 01/08/2021. | FENNER & SMITH INC. ...8.000 2,227 XXX e 501 | o 1,916 | ......... (1/416) | oo [ v | e (1,416) e 501 [ o [ e 1,727 | e 1,727 | i XXX XXX
MERRILL LYNCH PIERCE
148806 10 2 |CATALENT ORD.....ccooovrrrrrirerinerrnerinenes .. 01/08/2021. | FENNER & SMITH INC. 26.000 2,924 XXX | s 1,144 | s 2,706 | ......... (1,562) | cvvvevererrneinens | veveseernerinees | reeereseennd (1,562) [ coooevrrereriens | e 1144 | | s 1,780 | oo 1,780 | oo XXX XXX
MERRILL LYNCH PIERCE
149123 10 1 |CATERPILLAR ORD....cccoovvvrirrrrierrcrins .| 01/08/2021. | FENNER & SMITHINC. [ i 88.000 | ..cooonee. 17,094 XXX | 13,153 | oo 16,018 | ......... (2,864) | covoovereerreinens | rerrneenenines | e (2,864) [ ..o | e 13,153 [ s | s 3,940 | oo 3,940 | .o XXX XXX
MERRILL LYNCH PIERCE
150870 10 3 |CELANESE ORD .| 01/08/2021. | FENNER & SMITH INC. 28.000 3,831 XXX (147 IR IS 2,856 XXX XXX
MERRILL LYNCH PIERCE
15135B 10 1 | CENTENE ORD......cocoovrvmrvrriririrercrienins ..| 01/08/2021. | FENNER & SMITH INC. 78.000 5,320 XXX | s 5,556 | ovvorrirriins 4,682 | ..o LY ORI ISR IO 874 I 5,556 | v | e (VXY - [VX74 ) I— XXX XXX
MERRILL LYNCH PIERCE
15189T 10 7 |CENTERPOINT ENERGY ORD................. .| 01/08/2021. [FENNER & SMITH INC. | e 95.000 | .ooovererene 1,967 XXX | e 2,673 | oo 2,056 | ..o B18 | v v [ 618 I 2,673 | oo | v (V(014] s (W10 P—— XXX XXX
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MERRILL LYNCH PIERCE
156700 10 6 |LUMEN TECHNOLOGIES ORD................. .. 01/08/2021. | FENNER & SMITH INC. 191.000 2,010 XXX | s 2,935 | oo 1,862 | ..ot 1,072 | o | e 1,072 I 2,935 | o | s [(145) ) I (S22 N XXX XXX
MERRILL LYNCH PIERCE
15677J 10 8 | CERIDIAN HCM HOLDING OROD.... .| 01/08/2021. | FENNER & SMITH INC. 20.000 2,114 XXX ....(870) XXX XXX
MERRILL LYNCH PIERCE
156782 10 4 |CERNER ORD.....ccovvvrirmvriiernrieirnnicinnns .| 01/08/2021. [FENNER & SMITHINC. | v 60.000 | .cooverenenn 4,791 XXX | 3,559 | i 4,709 | ......... (1,150) | cvvvvvererrrvirnnns [ ervrereevnrinins | ervereennnd (1,150) | 3,559 | .o [ e 1,232 | v 1,232 | oo 13 XXX XXX
MERRILL LYNCH PIERCE
15912K 10 0 |CHANGE HEALTHCARE ORD.................. .| 01/08/2021. [FENNER & SMITH INC. | e 76.000 | ..cooeeuvnee 1,834 XXX | e 1,395 | o 1417 | (23) | oo v | e (V2] 1 IR ISR 1,395 | e | e 439 | 439 | XXX XXX
MERRILL LYNCH PIERCE
159864 10 7 |CHRLSRIVER LABS ORD.......cccoonivrenne .. 01/08/2021. | FENNER & SMITH INC. ...8.000 2,168 XXX | s 1,026 | oo 1,999 | .. [T ) RN VRN SR (7)) [N IS 1,026 | .ovveevcrinns | e 1,142 | e 1142 | i XXX XXX
CHARTER COMMUNICATIONS CL A MERRILL LYNCH PIERCE
16119P 10 8 |ORD .| 01/08/2021. | FENNER & SMITHINC. [ .o 24.000 | .o 15,225 XXX | s 4,206 | oo 15,877 | ....... (T1,671) [ e [ eerreeneniinein [ e QR TAD | TS I 4,206 | oo | e 11,019 | oo 11,019 | XXX XXX
MERRILL LYNCH PIERCE
163092 10 9 [CHEGG ORD....oooeeeeeeeeeeeeeeeeseeesseeseens .| 01/08/2021. | FENNER & SMITH INC. 22.000 2,126 XXX | s 1,560 | oo 1,987 | oo (A27) | v | e | e (A27) | covvoeeereeens | e, 1,560 | oo | e 566 | oovorernen 566 | ..oorerrerrrenne XXX XXX
MERRILL LYNCH PIERCE
16359R 10 3 |CHEMED ORD.......ccocovvvririrrirriinirneriens .| 01/08/2021. | FENNER & SMITHINC. [ .. 3.000 | .ooverernees 1,643 XXX | s 1,269 | oo 1,598 | ..o (329) | overerrieiis [ v | e (329) | ovvvvverrirris | s 1,269 | v | e 374 | 374 |, XXX XXX
MERRILL LYNCH PIERCE
163851 10 8 [CHEMOURS ORD........cccoovurirrmrinririnirarnns .| 01/08/2021. [FENNER & SMITHINC. | v 53.000 | .ocvvennee 1,459 XXX | e 1,883 | oo 1,314 | 569 | oo [ [ 569 | v | e 1,883 | s | v (424) [ oo, (424) | oo, XXX XXX
MERRILL LYNCH PIERCE
16411R 20 8 |CHENIERE ENERGY ORD........ccccoorvrunnec. .. 01/08/2021. | FENNER & SMITH INC. 42.000 2,696 XXX | s 2,771 | s 2,521 | . 250 | oo | e | s 250 I P20 & IS IO (U] — (1)) — XXX XXX
MERRILL LYNCH PIERCE
166764 10 0 |CHEVRON ORD.....ccocoovemiermrireiineineiiens .| 01/08/2021.| FENNER & SMITHINC. [ . 303.000 | .coooneene 27,594 XXX | 37,937 | e 25,588 | ........ 12,348 | .o | e | s 12,348 | oo | e 37,937 | [ s (10,342) | ........ (10,342) | ..o XXX XXX
MERRILL LYNCH PIERCE
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD............ ..| 01/08/2021. | FENNER & SMITH INC. ...4.000 5,610 XXX | 2,809 | oo 5547 | ... (V) ) RN DO . (2,738) I 2,809 | .o | e 2,801 | oo 2,801 | XXX XXX
MERRILL LYNCH PIERCE
171340 10 2 |CHURCH AND DWIGHT ORD........c.cccoouuu. ..| 01/08/2021. | FENNER & SMITH INC. 44.000 3,757 XXX | 2,615 | oo 3,838 | ... (1,223) | covovererineinens | vereveeinesines | e (1,223) I 2,615 | oo | e 1,142 | e 1,142 | i XXX XXX
MERRILL LYNCH PIERCE
171779 30 9 [CIENAORD....c.ovviieriicirnnieinnieierinnines ..101/08/2021. | FENNER & SMITH INC. 39.000 2,064 XXX | e 1,604 | oo 2,061 | oo (A57) [ covveerverrerenns s | cvveiisnnnend (457) [ v | v 1,604 | e | e 460 | ..o 460 | .o XXX XXX
MERRILL LYNCH PIERCE
171798 10 1 |CIMAREX ENERGY ORD......ccccovvrmivrvinnine .1 01/08/2021. [FENNER & SMITH INC. | v 28.000 | .coovvreiene 1,228 XXX | 2,641 | i 1,050 | oo 1,591 | v [ 1,591 I 2,641 | oo [ e (1,413) | oo (1,413) | oo XXX XXX
MERRILL LYNCH PIERCE
172062 10 1 |CINCINNATI FINANCIAL ORD.........ccccoonc. .| 01/08/2021. | FENNER & SMITHINC. [ .o 22.000 | .covvverennee 1,931 XXX | T4 | o, 1,922 | .o (1,148) | oo | veerseerneniiens | vreerieeinnd (1,148) I YA O I Y A 157 [ 13 XXX XXX
MERRILL LYNCH PIERCE
17275R 10 2 | CISCO SYSTEMS ORD.........cosvvvrrerrrerires .| 01/08/2021.| FENNER & SMITHINC. | . 661.000 | ............ 29,779 XXX | 30,243 | oo 29,580 | .oveonrenad (615K I ORI IO IOV (51CX I OO IR 30,243 | oo [ e (464) | oo (464) [ cooovvene 238 XXX XXX
MERRILL LYNCH PIERCE
172908 10 5 |CINTAS ORD... .| 01/08/2021. | FENNER & SMITH INC. 10.000 3,501 XXX | 2493 | 3535 | e (1L04) [ | e | eevrreeen(1,041) | e | e 2,493 | s | e 1,008 XXX XXX
MERRILL LYNCH PIERCE
172967 42 4 |CITIGROUP ORD.......cocooivrmrirrrierieriinens .| 01/08/2021. | FENNER & SMITHINC. | .o 325.000 | .......c.... 21,242 XXX | 12,258 | oo 20,040 | ......... (7,782) | oo | vererveernerines | v (UAYL:7A ] T I 12,258 | .o | s 8,985 | ......co.. 8,985 | .o XXX XXX
MERRILL LYNCH PIERCE
174610 10 5 [CITIZENS FINANCIAL GROUP ORD........ .. 01/08/2021. | FENNER & SMITH INC. 93.000 3,678 XXX | 3,205 | e 3,326 | .o (4] N RN (121) | 3,205 | .o [ s AT4 | AT4 | i XXX XXX
MERRILL LYNCH PIERCE
189054 10 9 |CLOROX ORD.......cccovvvemiricriericiiniiinas .| 01/08/2021. | FENNER & SMITHINC. | . 25.000 | .oovcrinnn 4,946 XXX ] s 3,758 | s 5048 | ....... (1,290) | cvvvovererrreireens | veeineireniinnns | s (1,290) I 3,758 | oo | e 1,188 | oo 1,188 | i XXX XXX
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MERRILL LYNCH PIERCE
18915M 10 7 |CLOUDFLARE CLAORD......cccccoumvviannnes .. | 01/08/2021. | FENNER & SMITH INC. 26.000 2,058 XXX ] s 1,500 | oo 1,972 | oo (G2 R VST I (CY0 ) T 1,500 | oo | e 558 | oo 558 | . XXX XXX
MERRILL LYNCH PIERCE
191216 10 0 |COCA-COLA ORD......cccoommmriimririirriiianes .| 01/08/2021. [FENNER & SMITHINC. | ...l 618.000 | ............ 31,562 XXX ] 28,867 | ..occoovvia 33,891 | ......... (5,024) | ..ooovveriienns [ v [ (5,024) | ..o | e 28,867 | ..oovvveieriins | e 2,695 | ..oooeena 2,695 | .o XXX XXX
MERRILL LYNCH PIERCE
192422 10 3 [COGNEX ORD......ccoovuriirermnrieernriririnnnnens .. 1 01/08/2021. | FENNER & SMITH INC. 30.000 2,573 XXX | e 1,462 | oo 2,409 | ....ccco.. (947) [ ovvverrerrreins v | e (947) [ v | cvereriiriinine 1,462 | o | e 112 ] e 1112 | XXX XXX
COGNIZANT TECHNOLOGY SOLUTN CL MERRILL LYNCH PIERCE
192446 10 2 [AORD .1 01/08/2021. [FENNER & SMITH INC. | vt 87.000 | oo 7,129 XXX | e 5788 | .o 7130 | oo (1,342) | oo [ v | e (1,342) | 5,788 | .o [ e 1,341 | v 1,341 | e XXX XXX
MERRILL LYNCH PIERCE
192479 10 3 |COHERENT ORD.......ccoooommrvimmrrireriiranens .| 01/08/2021. [FENNER & SMITHINC. | .o 8.000 | oo 1,390 XXX ] 1,095 | oo 1,200 | v (105) | covveoerveeniiies [ ervirereiieeni | e (L) O I 1,095 | i | e 296 | oo 296 | .o XXX XXX
MERRILL LYNCH PIERCE
194162 10 3 |COLGATE PALMOLIVE ORD..........ccccc..... .| 01/08/2021. [FENNER & SMITHINC. | ... 127.000 | oo 10,457 XXX XXX XXX
MERRILL LYNCH PIERCE
20030N 10 1 |COMCAST CL A ORD. .1 01/08/2021. | FENNER & SMITH INC. . XXX XXX XXX
200525 10 3 |COMMERCE BANCSHARES ORD. .1 03/01/2021. | AdjuStment.............oecvveerevernreiirenns ) XXX XXX XXX
MERRILL LYNCH PIERCE
205887 10 2 |CONAGRABRANDS ORD.........cccccoonnrene .1 01/08/2021. | FENNER & SMITH INC. 68.000 2,316 XXX | s 2,087 | oo 2,466 | .......... [CCT4°) T A (379) | e 2,087 | oo | e 229 | e 229 | s XXX XXX
MERRILL LYNCH PIERCE
20605P 10 1 |CONCHO RESOURCES ORD................... .| 01/15/2021. | FENNER & SMITH INC. 63.000 3,762 XXX ] s 5,568 | ..ooooorrrnns 3676 | ......... 1,892 | i | e 1,892 I 5,568 | oo | e (1,806) | .......... (R XXX XXX
MERRILL LYNCH PIERCE
20825C 10 4 |CONOCOPHILLIPS ORD.........ccccocvurvvmnnnee .| 01/15/2021. [FENNER & SMITHINC. | .. 173.040 | oo 7,733 XXX ] 13741 | 6,920 | ... 8,821 | oo | e | e 6,821 | oo | e 13,741 | e [ (6,008)| .......... (6,008) | ......cooounenne XXX XXX
MERRILL LYNCH PIERCE
209115 10 4 |CONSOLIDATED EDISON ORD................ ..101/08/2021. [FENNER & SMITHINC. | .. 62.000 | .............. 4,335 XXX ] s 4,851 | oo 4481 | . 370 | i [ | s 370 | oo | e 4,851 | [ e (516) | .ovoovvenn [CCNLC) XXX XXX
MERRILL LYNCH PIERCE
21036P 10 8 | CONSTELLATION BRANDS CL AORD.... |..|01/08/2021. | FENNER & SMITH INC. 24.000 5,525 XXX | s 4,09 | oo 5,257 | oo (1,163) [ oo [ e [ e (1,183) | oo | e 4,09 | | s 1431 | 1431 | XXX XXX
MERRILL LYNCH PIERCE
212015 10 1 |CONTINENTAL RESOURCES ORD.......... .| 03/24/2021. | FENNER & SMITH INC. 20.000 | ...... 537 XXX 240 | oo | e 566 XXX XXX
MERRILL LYNCH PIERCE
216648 40 2 |COOPER ORD........ccooovvimmmriimrieirarriiicnnes .1 01/08/2021. | FENNER & SMITH INC. ...7.000 2,542 XXX | 2,337 | e 2543 | s (VLU0 T A (207) I [ 2,337 | oo | e 206 | oo 206 | .o XXX XXX
MERRILL LYNCH PIERCE
217204 10 6 |COPART ORD.....cccoooommrriirrireriiieceienenes .. | 01/08/2021. | FENNER & SMITH INC. 25.000 3,054 XXX ] 2,046 | .o 3181 | ... (1,136) [ oo [ e [ e (1,136) I 2,046 | .o | e 1,008 | .ooovernne 1,008 | ..o XXX XXX
MERRILL LYNCH PIERCE
219350 10 5 |CORNING ORD........cccoovwmmmrrmmmiinnriinnanes .| 01/08/2021. [FENNER & SMITHINC. | ... 115.000 | oo 4,248 XXX ] s 3,940 | oo 4140 | ........... (200) | 2overeerrriririns [ e (200) I [ 3,940 | oo s 308 | oo 308 | .o XXX XXX
MERRILL LYNCH PIERCE
22052L 10 4 |CORTEVAORD.....cccovvrmirerriirerrnricernninenns .1 01/08/2021. [FENNER & SMITH INC. [ e 111.000 | vovvrernnns 4,800 XXX | 4,025 | .o 4298 | .o (272) [ ovveevveereins v | e (272) [ oo | e 4,025 | oo [ e TT4 | s TT4 | i, XXX XXX
MERRILL LYNCH PIERCE
22160K 10 5 |COSTCO WHOLESALE ORD.......ccccecuuuuee .1 01/08/2021. | FENNER & SMITH INC. 69.000 25,525 XXX | 15,468 | ....cocovnnvn. 25998 | ... (10,529) | ..ocveverviriien | e | e (10,529 | ..o | i 15,468 | ..o | e 10,056 | ......... 10,056 | ...coveoerriia XXX XXX
MERRILL LYNCH PIERCE
22160N 10 9 [COSTAR GROUP ORD........cccooommrriannnens .1 01/08/2021. | FENNER & SMITH INC. ...7.000 6,436 XXX ] s 2,686 | oo 6,470 | ......... (3,784) | oo [ e [ e (3,784) I 2,686 | oo | e 3,750 | ....oua 3,750 | oo XXX XXX
MERRILL LYNCH PIERCE
222070 20 3 |COTYCLAORD.......ccoomvimmmrirarrrirenniiinens ..101/08/2021. [FENNER & SMITHINC. | e 109.000 | oo 741 XXX | s 1,250 | oo 765 | .. 485 | oo | e | e 485 | oo | e 1,250 | e | s ((CI0) ) p— (509) | covvvvrnes XXX XXX
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MERRILL LYNCH PIERCE
22266L 10 6 | COUPA SOFTWARE ORD........cccoorurernecn ..| 01/08/2021. | FENNER & SMITH INC. 11.000 3,795 XXX | s 1,393 | o 3,728 | ... (2,335) | cvoorerereiniens | e | e (V1<) R IR 1,393 [ | eevienen 2,402 | oo 2,402 | .o XXX XXX
MERRILL LYNCH PIERCE
222795 50 2 |COUSINS PROPERTIES REIT ORD......... ..| 01/08/2021. | FENNER & SMITH INC. XXX XXX XXX
MERRILL LYNCH PIERCE
225447 10 1 |CREE ORD......ccoovvrverriirrrininnes .. 1 01/08/2021. | FENNER & SMITH INC. 18.000 2,048 XXX | 875 | oo 1,906 | ..coene (1,032) | cvovvvererrvvinnens [ v | erveriennnd (1,032) I [ 875 | o | s 173 | e 1173 | XXX XXX
MERRILL LYNCH PIERCE
22788C 10 5 |CROWDSTRIKE HOLDINGS CLAORD... |.. [01/08/2021.|FENNER & SMITHINC. | .o 18.000 | .covocvenne 4,027 XXX | e 1,829 | oo 3813 | e (1,984) | oo [ v | v (1,984) | oo | s 1,829 | | s 2,198 | .o 2,198 | e XXX XXX
CROWN CASTLE INTERNATIONAL REIT MERRILL LYNCH PIERCE
22822V 10 1 |ORD .| 01/08/2021. | FENNER & SMITHINC. | v 77.000 | oo 11,862 XXX | s 8,553 | oo 12,258 | ......... (3,704) | oo | veerneerneniees | reeereeinnd (3,704) I 8,553 | .ovverieirenes | e 3,309 | o 3,309 | .o XXX XXX
MERRILL LYNCH PIERCE
228368 10 6 |CROWN HOLDINGS ORD.......ccovcvvrererneen .| 01/08/2021. | FENNER & SMITHINC. [ .o 20.000 | .coovvereneee 1,993 XXX | 975 | v 2,004 | ........ [ I072%) SRS DRI DU (1,029) I (74T N O 1,017 | e 1,017 | XXX XXX
MERRILL LYNCH PIERCE
229663 10 9 |CUBESMART REIT ORD.....c.cccormrvrrerirnens .| 01/08/2021. | FENNER & SMITHINC. | v 55.000 | ..ooovrernees 1,854 XXX | s 1,548 | oo 1,849 | .. (B00) | +ooveveerrrirerine [ errrerererinens | e (1<]0[0) 1 PO IS 1,548 | e | e 305 | e 305 | .o 19 XXX XXX
MERRILL LYNCH PIERCE
229899 10 9 |CULLEN FROST BANKERS ORD............. .| 01/08/2021. | FENNER & SMITHINC. [ .t 17.000 | oo 1,603 XXX | s 1,806 | oo 1,483 | e 324 | i | e | e 324 | e | e 1,806 [ .ooovveerierines [ e (203) | covorrerns (V205 XXX XXX
MERRILL LYNCH PIERCE
231021 10 6 |CUMMINS ORD......covvrrmririerrrreierrrirenines .. 1 01/08/2021. | FENNER & SMITH INC. 28.000 6,560 XXX | 4224 | ..o 6,359 | ......... (2,135) | cvovvveeriveinnnns [ v | e (V2R K15) ) R ISR 4224 | i | e 2,337 | e 2,337 | XXX XXX
MERRILL LYNCH PIERCE
23331A° 10 9 |DRHORTON ORD....cccosvverirrinrirrernns .| 01/08/2021. | FENNER & SMITHINC. [ .l 68.000 | ..ocvvurenee 4,553 XXX | s 2,318 | s 4,687 | ... (2551 ) ORI DR . (2,368) I 2,318 | oo | e 2,235 | oo 2,235 | e XXX XXX
MERRILL LYNCH PIERCE
233331 10 7 |DTEENERGY ORD.....cccovvemrerreirrrinnins .. 01/08/2021. | FENNER & SMITH INC. 33.000 3,900 XXX | s 2,596 | oo 4,007 | ......... (1,410) | covvvererireinens | veerreerneniees | rreereeinnd (1,410) I 2,596 | oo | e 1,304 | oo 1,304 | .o 36 XXX XXX
MERRILL LYNCH PIERCE
23355L 10 6 |DXC TECHNOLOGY ORD......oocuerrrmerirns ..| 01/08/2021. | FENNER & SMITH INC. 68.000 2,012 XXX | 2,584 | o 1,751 | o LICK I ORI ORI IOV 833 I 2,584 | oo | e (7)) —— (Y] —— XXX XXX
MERRILL LYNCH PIERCE
235851 10 2 | DANAHER ORD.....ccoovvimreririirinerierirenns .. | 01/08/2021. | FENNER & SMITH INC. 98.000 23,861 XXX | s 9,368 | oo 21,770 | ....... (12,402) [ ..o | v [ e (12,402) I 9,368 | ..o | e 14,493 | ......... 14,493 | ..oovvve 18 XXX XXX
MERRILL LYNCH PIERCE
23804L 10 3 |DATADOG CLA ORD.....cccovrvvrrmreirerinrins ..101/08/2021. | FENNER & SMITH INC. 32.000 3,198 XXX | e 2,769 | oo 3,150 | oo (381) [ oo [ (381) I 2,769 | .o | s 428 | o 428 | .o XXX XXX
MERRILL LYNCH PIERCE
23918K 10 8 |DAVITA ORD......ccvvrriieriiiirinnierrnieennes .1 01/08/2021. [FENNER & SMITH INC. | e 16.000 | .coveveenee 1,982 XXX | s 403 | e 1,878 | ... (TAA75) | oo [ v | e (1,475) o 403 | o | e 1,579 | oo 1,579 | v XXX XXX
MERRILL LYNCH PIERCE
244199 10 5 |DEERE ORD.....cccoseemmrimirirreneirneesenineenns .| 01/08/2021. | FENNER & SMITHINC. [ .o 39.000 | .oovrerees 11,462 XXX | s 4,402 | oo 10,493 | ......... (6,091) | cvvoeererrreirens | veerrreereniees | e (8,091) [ coooerrrircriens | e L7072 IR N 7,060 | .oooonee. 7,060 | .coovrernees 30 XXX XXX
MERRILL LYNCH PIERCE
24703L 20 2 |DELL TECHNOLOGIES CL C ORD........... .. | 01/08/2021. | FENNER & SMITH INC. 39.000 3,011 XXX | s 2,554 | oo 2,858 | oo [CC10) RS OO (305) I 2,554 | o | e 458 | oo 458 | .o XXX XXX
MERRILL LYNCH PIERCE
247361 70 2 |DELTA AIRLINES ORD.. .| 01/08/2021. | FENNER & SMITH INC. ..4,041 XXX (0L S B 5,138 | oo | e (1,097) XXX XXX
MERRILL LYNCH PIERCE
24906P 10 9 |DENTSPLY SIRONA ORD.......c.coevvrivennvns .| 01/08/2021. | FENNER & SMITH INC. 35.000 2,036 XXX | s 1,252 | oo 1,833 | oo (581) | overeeerrrrreris [ errererneriinnns | e (581) | evvrreerrerernn | errrerierireens 1,252 | e | e 784 | oo 784 | s 4 XXX XXX
MERRILL LYNCH PIERCE
25179M 10 3 |DEVON ENERGY ORD.......ccccrmurrurvrirnirns .. | 03/24/2021. | FENNER & SMITH INC. 108.914 2,504 XXX | 4,027 | oo T75 | v 903 [ oo [ [ 903 | oo | e 4,027 | oo [ e (1,523) | .ovvvee (1,523) | coovvrrerrnnn 32 XXX XXX
MERRILL LYNCH PIERCE
252131 10 7 |DEXCOM ORD......cooosvvrmriiiierrieineirennnes ..101/08/2021. | FENNER & SMITH INC. 16.000 6,209 XXX | s 1,960 | .ooorererinnns 5916 | ...ccco.. (3,955) | cvvuvvreererieirnnns | v | e (3,955) | covovrrrirciinns | e 1,960 | .o | s 4,249 | ........... 4,249 | ..o, XXX XXX
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MERRILL LYNCH PIERCE
25278X 10 9 |DIAMONDBACK ENERGY ORD................ .| 01/08/2021. | FENNER & SMITHINC. | v 35.000 | .oovvrernees 1,986 XXX | s 4722 | oo 16% | ... 3,028 | ..o [ e [ 3,028 | oo | s L 7 I O (2,736) | .cverees [VRRL) | XXX XXX
MERRILL LYNCH PIERCE
253868 10 3 |DIGITAL REALTY REIT ORD.. .| 01/08/2021. | FENNER & SMITH INC. XXX (861) [ evvvervrrrrereria | cri 3,463 XXX XXX
MERRILL LYNCH PIERCE
254687 10 6 |WALT DISNEY ORD......cccovvrirmrvrrirmrirernns .| 03/24/2021.|FENNER & SMITHINC. | e 300.000 | ...cocoeee. 53,710 XXX | 24,340 | ..oovrnn 51,999 | ....... (29,797) [ ovvvererrvvirninns | veereervnienienes [ v (29,797) [ ovvvvverrvvirenns | v 24,340 29,369 29,369 XXX XXX
MERRILL LYNCH PIERCE
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD. |.. [01/08/2021.|FENNER & SMITHINC. | . 49.000 | .ooverenenn 4,758 XXX | e 1,202 | oo 4,436 | ... (3,234) | oo [ v | e (3K 7:3 L T IO 171072 IS I 3,556 | ..cocoeun 3,556 | .o XXX XXX
MERRILL LYNCH PIERCE
25470F 30 2 |DISCOVERY SRS C ORD.......ccocourrrerinns .| 01/08/2021. | FENNER & SMITH INC. 76.000 2,292 XXX | s 1,973 | s 1,990 | oo (L4 ) ST ISR RN (L4 ) SO I 1,973 | e | e 318 | oo 318 | e XXX XXX
MERRILL LYNCH PIERCE
25470M 10 9 |DISH NETWORK CL A ORD......cccooovvumerrns | - 01/08/2021. | FENNER & SMITH INC. 62.000 2,055 XXX | s 191 | s 2,005 | oo (94) [ oo | eeenerienniieen | e (7)1 I I 191 | s [ e 145 | e 145 | s XXX XXX
MERRILL LYNCH PIERCE
256163 10 6 |DOCUSIGN ORD.......oocermrererrmrirnericrinenes .1 01/08/2021. | FENNER & SMITH INC. 27.000 6,602 XXX | s 1,342 | s 6,002 | ......... (4,860) | c.vooverrrrreirens | rererneenerines | e (4,660) [ ..oovvrvercriens | e 1,342 | e | s 5,260 | ..cooonee. 5,260 | .coovrrrirrnns XXX XXX
MERRILL LYNCH PIERCE
256677 10 5 |DOLLAR GENERAL ORD.......ccccoevvriverncne .| 01/08/2021. | FENNER & SMITH INC. 41.000 8,848 XXX | s 4,310 | oo 8,622 | ........ (4,313) | oo | e | e (4,313) [ oo [ e 4,310 | o | e 4538 | ..o 4,538 | ..o 15 XXX XXX
MERRILL LYNCH PIERCE
256746 10 8 |DOLLAR TREE ORD.......ccocvvrmrrrrirnrininns .101/08/2021. | FENNER & SMITHINC. [ .o 44.000 | .ooverenenn 4,970 XXX | e 3,655 | oo 4,754 | ......... (1,099) | oo [ v | ervereenend (QOSES) 1 T IS 3,655 | .o [ e 1,315 | e 1,315 | i XXX XXX
MERRILL LYNCH PIERCE
25746U 10 9 |DOMINION ENERGY ORD......ccoccomirrrrenne .| 01/08/2021.| FENNER & SMITHINC. | e 137.000 | coovvrenees 10,027 XXX | s 9,963 | oo 10,302 | .o (K1) [ U (K1) SRR IS 9,963 | ..o | e 64 | oo 64 | e XXX XXX
MERRILL LYNCH PIERCE
25754A 20 1 |DOMINOS PIZZA ORD.......oooomrrerrrrerins .. 01/08/2021. | FENNER & SMITH INC. ...7.000 2,722 XXX | s 1,989 | oo 2,684 | .o (695) | +evvvnereirerns [ errrrirneriinnis | e ((1255) 1 [T IS 1,989 | e | e 732 | s 732 | e XXX XXX
MERRILL LYNCH PIERCE
257651 10 9 | DONALDSON ORD.....coorvvermermeererirerirnns .1 01/08/2021. | FENNER & SMITH INC. 34.000 2,016 XXX | s 1,925 | oo 1,900 | .o 25 | o | e | e YL T R (RN 1,925 | v e 91 | s L I I XXX XXX
MERRILL LYNCH PIERCE
260003 10 8 |DOVER ORD......cccouverierrimerierieriieeienes .| 01/08/2021. | FENNER & SMITH INC. 28.000 3,624 XXX | 2,544 | s 3,535 | .o (991) | ovverrererrveenne [ v (991) [ evvverrerereen | v 2,544 | | e 1,080 | .ooovrrene 1,080 | .ooveecrierinnes XXX XXX
MERRILL LYNCH PIERCE
260557 10 3 |DOW ORD .1 01/08/2021. | FENNER & SMITH INC. 109.000 6,344 XXX | 6,541 | oo 6,050 | ..oovrinnn 491 [ | e [ e 491 | | e 6,541 | oo | e (197) [ covervrirns (197) [ oo XXX XXX
MERRILL LYNCH PIERCE
264411 50 5 |DUKE REALTY REIT ORD.......cccoovverernnee .1 01/08/2021. | FENNER & SMITH INC. 65.000 2,518 XXX | e 1,861 | oo 2,598 | .o (T37) [ oo v | v (U TA ] TN IR 1,861 | v | e 657 | o 657 | .o XXX XXX
MERRILL LYNCH PIERCE
26441C 20 4 |DUKE ENERGY ORD......c.coooommrvmrrierinens .101/08/2021. [FENNER & SMITHINC. | oo 134.000 | coovrrenees 12,065 XXX | 11,023 | oo 12,269 | ......... [QI7ZLC) ) RIS DRIRITREN DU (1,248) [ ..o | e 11,023 | s | e 1,043 | e 1,043 | oo XXX XXX
MERRILL LYNCH PIERCE
26614N 10 2 |DUPONT DE NEMOURS ORD..........c....... .. | 02/04/2021. | FENNER & SMITH INC. 117.667 9,312 XXX | s 9,870 | oo 8,367 | .oovvenne 1,503 [ oo | cerverienienes 1,503 | oo | s 9,870 | v | e (558) | evvvrerns [(G131:) 1 XXX XXX
MERRILL LYNCH PIERCE
26875P 10 1 |EOG RESOURCES ORD.... .1 01/08/2021. | FENNER & SMITH INC. 91.000 5,356 XXX XXX XXX
MERRILL LYNCH PIERCE
26884L 10 9 |EQT ORD...oovvoerrieecereiceiesierienieens .101/08/2021. [FENNER & SMITHINC. | .. 78.000 | ..oooerereces 1,132 XXX | s 1,889 | oo 991 | BI7 | oo [ et | e L1 TR IR 1,889 [ v [ (61 - (470 - XXX XXX
MERRILL LYNCH PIERCE
26969P 10 8 |EAGLE MATERIALS ORD........ccccrvrviirnnnne .101/08/2021. | FENNER & SMITHINC. [ .o 14.000 | .coovvveene 1,582 XXX | e 1153 | oo 1,419 | e (V2515 OO ORI VRN (266) [ ..vvorveeerrieins | e 1,153 | e e 429 | o 429 [ XXX XXX
MERRILL LYNCH PIERCE
277432 10 0 |EASTMAN CHEMICAL ORD......ccocvvvrvieres | o0 01/08/2021. | FENNER & SMITH INC. 28.000 2,960 XXX | s 1,647 | e, 2,808 | ... (1,161) | oo | v | v (1,61 | oo | v 1647 | e | s 1,313 | e 1,313 | o 19 XXX XXX
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MERRILL LYNCH PIERCE
278265 10 3 |EATON VANCE COM NON VTG ORD .1 03/01/2021. | FENNER & SMITH INC. 34.000 XXX | s 1718 | s 2,310 | v (592) | overeerrirneris [ crrrereneriinens | e (117 RN IS VAT T IR 335 | 335 | 172 XXX XXX
MERRILL LYNCH PIERCE
278642 10 3 |EBAY ORD... .| 01/08/2021. | FENNER & SMITH INC. ...135.000 XXX .(3,979) 2,805 [ .oooveeriiriines | e 4,549 XXX XXX
MERRILL LYNCH PIERCE
278768 10 6 |ECHOSTAR CLAORD.....cccoovnvinnnne .1 01/08/2021. | FENNER & SMITH INC. 15.000 XXX | s 539 | o 318 | e 221 | oo | e | e 221 539 | e (202) [ ovvrereeree(202) | oo XXX XXX
MERRILL LYNCH PIERCE
278865 10 0 |ECOLAB ORD.......ccoerviiirinirrrriirnns .1 01/08/2021. | FENNER & SMITH INC. 39.000 XXX | e 3,631 | o 8,438 | ......... (4,807) | oo [ v | e (4,807) 3,631 | [ e 5017 | oo 5,017 | s 19 XXX XXX
MERRILL LYNCH PIERCE
281020 10 7 |EDISON INTERNATIONAL ORD .| 01/08/2021. | FENNER & SMITH INC. 55.000 XXX | s 3,875 | s 3,455 | oo A20 [ e | e [ e 420 3,875 | oo | e (449) | oo (449 | e 36 XXX XXX
MERRILL LYNCH PIERCE
28176E 10 8 |EDWARDS LIFESCIENCES ORD .101/08/2021. [FENNER & SMITHINC. | oo 101.000 | covvrreenad XXX | s 5,219 | cooreiiriiens 9,214 | ........ (3,995) | covvvererrreinnens [ reerreernerines | e (3,995) 5,219 | oo | e 3,938 | 3,938 | i XXX XXX
MERRILL LYNCH PIERCE
28414H 10 3 |ELANCO ANIMAL HEALTH ORD .| 01/08/2021. | FENNER & SMITH INC. 64.000 XXX | s 2,056 | .o 1,963 | oo 94 | oo | e . 94 20151 0 T ISP (49) | oo (B9) | e XXX XXX
MERRILL LYNCH PIERCE
285512 10 9 |ELECTRONIC ARTS ORD......cccooonue. .| 01/08/2021. | FENNER & SMITH INC. 45.000 XXX | s 4,555 | oo 6,462 | ........ (1,907) | covovereriininens | e | e (1,907) [ oo | e 4555 | oo | e 1,828 | oo 1,828 | XXX XXX
MERRILL LYNCH PIERCE
291011 10 4 |EMERSON ELECTRIC ORD .101/08/2021.|FENNER & SMITHINC. [ . 93.000 | .ovoverereas XXX | e 7,067 | oo TAT4 | ............ (A07) [ ovvvevvnreireins v | evrverennnend (407) [ v | e 7,067 | oo | e 541 | o541 | XXX XXX
MERRILL LYNCH PIERCE
29261A 10 0 |ENCOMPASS HEALTH ORD .101/08/2021. [FENNER & SMITHINC. | .o 23.000 | .coovverinnne XXX | s 1770 | e, 1,902 | .o (132) | evereererinenns [ e | e ({17 [N IO 1770 | e | e 189 | cvreen 189 [ 6 XXX XXX
MERRILL LYNCH PIERCE
29355A 10 7 |ENPHASE ENERGY ORD................. .| 01/08/2021. | FENNER & SMITH INC. 17.000 XXX | 955 | e 2,983 | ... [PX072:) | IR DO (2,028) (<13 N B 2571 | o257 | o XXX XXX
MERRILL LYNCH PIERCE
29362U 10 4 |ENTEGRIS ORD.......cccovvermveririerins .| 01/08/2021. | FENNER & SMITH INC. 21.000 XXX | s 1,103 | e 2,018 | v [CUE)  TRIN SRRSO OV (CXE) 1 [N IS 1,103 [ o [ e 987 | o987 | e XXX XXX
MERRILL LYNCH PIERCE
29364G 10 3 |ENTERGY ORD.....oecovverereerrerenenes .1 01/08/2021. | FENNER & SMITH INC. 33.000 XXX | s 3,261 | oo 3,295 | oo (34) [ v [ e (34) 3,261 | .o | e (110) | vevereereene(110) [ o XXX XXX
MERRILL LYNCH PIERCE
29414B 10 4 |EPAM SYSTEMS ORD......cccocvvrvrenne .1 01/08/2021. | FENNER & SMITH INC. 10.000 XXX | e 1,290 | oo 3,584 | ......... (2,294) | oo [ v | e (V27273 L T IS 1,290 | oo | e 2134 | 2134 | XXX XXX
MERRILL LYNCH PIERCE
29415F 10 4 |ENVISTA HOLDINGS ORD .101/08/2021.|FENNER & SMITHINC. [ . 50.000 | ..ocvveenee XXX | e 1,611 | oo 1,687 | v (U45) ) SO ORI ISR (U/5) ) T IS 1,611 | i | e 136 | v 136 | e XXX XXX
MERRILL LYNCH PIERCE
294429 10 5 |EQUIFAX ORD......covvomerrrriericrirnnns .101/08/2021. [FENNER & SMITHINC. | oo 22.000 | .oovvoerinne XXX | 2,935 | oo 4242 | ... (1,307) | covveerenrneirnens | veerneenneniees | rveereeennd (1,307) 2,935 | oo | e 1,158 | v 1,158 | s XXX XXX
MERRILL LYNCH PIERCE
294440 70 0 |EQUINIXREIT ORD......ccosvvrmrrrerinns .101/08/2021. [FENNER & SMITHINC. | v 15.000 | .cooovrvnnee 10,387 XXX | s 8,101 | o 10,713 | ... (2,611) | covreereeineinens | e (2,611) 8,101 | .ovoevereerenes | e 2,285 | 002,285 | i XXX XXX
MERRILL LYNCH PIERCE
294600 10 1 |EQUITRANS MIDSTREAM ORD.... . | 03/24/2021. | FENNER & SMITH INC. 62.000 XXX XXX XXX
MERRILL LYNCH PIERCE
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD. .| 01/08/2021. | FENNER & SMITH INC. 34.000 XXX | s 1,619 | v, 2,154 | .o (535) | overeeerenirneris [ crrerenrriinnns | e ((K15) 1 RN ISR 1,619 [ e [ e 457 | oo 88T | e 12 XXX XXX
MERRILL LYNCH PIERCE
20476L 10 7 |EQUITY RESIDENTIAL REIT ORD .1 01/08/2021. | FENNER & SMITH INC. 67.000 XXX | 4407 | oo 3,972 | 436 | oo | e | e 436 | e | e 4407 | oo | e (504) | vvrerenre(504) | o 40 XXX XXX
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MERRILL LYNCH PIERCE
29670G 10 2 |ESSENTIAL UTILITIES ORD.......c..cccrneen. ..| 01/08/2021. | FENNER & SMITH INC. 43.000 2,095 XXX | s 1,622 | oo 2,035 | v (A12) | oo [ e | e (A12) | oo | s 1,622 | oo | e 472 | s A72 | i XXX XXX
MERRILL LYNCH PIERCE
297178 10 5 |ESSEX PROPERTY REIT ORD.. .| 01/08/2021. | FENNER & SMITH INC. 12.000 2,807 XXX | 3,004 | 2,849 | 155 [ | | e 188 | [ 3,004 XXX XXX
MERRILL LYNCH PIERCE
29786A 10 6 |ETSY ORD. . |..101/08/2021. | FENNER & SMITH INC. 19.000 3,337 XXX | e 1,166 | oo 3,380 | .o (2,214) | oo [ v | e (2,214) | oo | e 1,166 | oo | e 2,171 | 2,171 | XXX XXX
MERRILL LYNCH PIERCE
298736 10 9 |EURONET WORLDWIDE ORD................. .. 1 01/08/2021. | FENNER & SMITH INC. 14.000 2,066 XXX | e 1,610 | oo 2,029 | .o (A19) [ ovvvervrrereins v | v (419) [ v | e 1,610 | e | e 456 | o 456 | oo XXX XXX
MERRILL LYNCH PIERCE
29978A 10 4 |EVERBRIDGE ORD......cccccoovvmrirnerrnrirennns .| 01/08/2021. | FENNER & SMITHINC. [ it 11.000 | .oovevrrrnee 1,639 XXX | s 1,537 | e 1,640 | ..o (102) | 1overeererineins [ e | e (51074 N IS 1,537 [ e | e 102 | e L1072 I XXX XXX
MERRILL LYNCH PIERCE
30034W 10 6 [EVERGY ORD...cccoosvremrererineireiineinerins .. 01/08/2021. | FENNER & SMITH INC. 56.000 2,968 XXX | s 3,158 | oo 3,109 | oo 49 | e | e . 49 I 3,158 | s | e (190) | vovvverers [GEE0) 1 XXX XXX
MERRILL LYNCH PIERCE
30040W 10 8 [EVERSOURCE ENERGY ORD.........coouu... .| 01/08/2021. | FENNER & SMITHINC. | v 53.000 | .oooerernens 4,787 XXX | s 3812 | o 4585 | ..o (CA£) ) O R (773) I K< 1 /2 ORI IR 975 | oo 975 | oo XXX XXX
MERRILL LYNCH PIERCE
30063P 10 5 |EXACT SCIENCES ORD........cccoevenivinninne ..| 01/08/2021. | FENNER & SMITH INC. 19.000 2,491 XXX | s 1,331 | s 2,517 | s (1,186) | cvvvevernverrirens | vererrerenines | e (1,186) [ oo | e 1,331 [ | s 1,160 | oo 1,160 | .o XXX XXX
MERRILL LYNCH PIERCE
30161N 10 1 [EXELON ORD.......cccovurirerirrirnrrernireerenns .1 01/08/2021. [FENNER & SMITHINC. [ v 178.000 | .o 7,512 XXX | e TA32 | o 7524 | ... (7] I IO ISR (7)) S ISR TA32 | oo | e 80 [ .o 80 [ XXX XXX
MERRILL LYNCH PIERCE
30161Q 10 4 |EXELIXIS ORD.....cccoosiemrrvnirrcrierirceiens .| 01/08/2021. | FENNER & SMITHINC. | .o 86.000 | .covvcreneee 1,962 XXX | s 1,503 | e 1,726 | oo, (223) | v [ e | e (P226) 1 ISR IS 1,503 | e | cerirnin 459 | s 459 | i XXX XXX
MERRILL LYNCH PIERCE
30212P 30 3 |EXPEDIA GROUP ORD.......ccoovomierrineinne .. 01/08/2021. | FENNER & SMITH INC. 22.000 3,168 XXX | s 2,670 | oo 2,913 | o (P2 R U (243) I P27 (VI RIS IR 498 | oo 498 | .o XXX XXX
EXPEDITORS INTERNATIONAL OF MERRILL LYNCH PIERCE
302130 10 9 |WASN ORD .. | 01/08/2021. | FENNER & SMITH INC. 32.000 3,021 XXX | 2,204 | oo 3,044 | .o [CCZ20) RO RO (840) I 2,204 [ oveverieienes | e L A 817 | e XXX XXX
MERRILL LYNCH PIERCE
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD...... ..| 01/08/2021. | FENNER & SMITH INC. 19.000 2,129 XXX | s 1,655 | oo 2,201 | s (54B) | ..overnverrirneris [ e | e ((7255) 1 ORI ISR 1,655 | oo | e 474 | AT4 | i XXX XXX
MERRILL LYNCH PIERCE
30231G 10 2 |EXXON MOBIL ORD.......cccosvurerrririririeinnns ..101/08/2021. [FENNER & SMITHINC. [ oo 687.000 | ............ 31,225 XXX | 27,439 | oo 28,318 | oo (879) [ ovvrerrvereererns [ verreriseireriens | errvevirennend (G T£5) ] TR IO 27,439 | v | e 3,786 | ..cooenen 3,786 | .o XXX XXX
MERRILL LYNCH PIERCE
302445 10 1 |FLIRSYSTEMS ORD.......ccocosvvrirvririrrniinns .. 1 01/08/2021. | FENNER & SMITH INC. 39.000 2,052 XXX | 2,276 | oo 1,709 | oo 567 [ oo [ v [ 567 | 2,276 | oo [ e (224) [ v (224) | oo XXX XXX
MERRILL LYNCH PIERCE
302491 30 3 |FMCORD .| 01/08/2021. | FENNER & SMITHINC. [ .. 16.000 | .oooverrnnee 1,937 XXX | s 1,160 | oo 1,839 | oo (14 RN USRI OV ((C7£) ) RN IS 1,460 | oo | e T8 | oo VAL P 8 XXX XXX
MERRILL LYNCH PIERCE
302520 10 1 |FNB ORD....oooiirerierrierieeiseeienieseneenns .| 01/08/2021. | FENNER & SMITHINC. [ .o 95.000 | .covvverennne 1,016 XXX | s 1,218 | o 903 | v KT ORI IR IR K LT I I 1,218 [ o [ i [P117)) - (207 ) XXX XXX
MERRILL LYNCH PIERCE
30303M 10 2 |FACEBOOKCLAORD... .| 01/08/2021. | FENNER & SMITH INC. XXX | 63,849 | ... 102,162 | ... (38,312) 36,217 36,217 XXX XXX
MERRILL LYNCH PIERCE
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD....|.. | 01/08/2021. | FENNER & SMITH INC. ...6.000 2,007 XXX | s 1,334 | s 1,995 | .. (B61) | +oovereeerrrernerie [ errrerernrrirnnns | e ({15 [N ISR 1,334 [ e [ e 673 | o 673 | e XXX XXX
MERRILL LYNCH PIERCE
303250 10 4 |FAIRISAAC ORD.....cccoermrrrerniriereririnnnns .. 01/08/2021. | FENNER & SMITH INC. ...6.000 3,002 XXX | e 1,295 | oo 3,066 | ......... (1,772) | o [ v | ervevinnnd (VA7) [T I 1,295 | oo | e 1,707 | o 1,707 | e XXX XXX
MERRILL LYNCH PIERCE
31188V 10 0 |FASTLY CLAORD.....cooveriieriiierirnins ..101/08/2021. | FENNER & SMITH INC. 23.000 2,029 XXX | s 1,826 | .o 2,010 | oo (183) | vvveerrrinenes | e | e (183) | ovvveevrrereirs | e IR 72 TN IO 202 | oo 202 [ .o XXX XXX
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MERRILL LYNCH PIERCE
311900 10 4 |FASTENAL ORD....ccoovvemerirrrerierirecerenens . .| FENNER & SMITH INC. 112.000 XXX | s 3,307 | oo 5,469 | 1oiiii(2,162) [ oo | e . (2,162) 3,307 | oo | e 2,376 XXX XXX
MERRILL LYNCH PIERCE
313747 20 6 |FEDERAL REIT ORD.. .| FENNER & SMITH INC. XXX | 2,730 | e 1,873 | 0858 [ e | e [ 858 2,730 XXX XXX
MERRILL LYNCH PIERCE
31428X 10 6 |FEDEX ORD......ccoovirvireriiiiirnsieirnieennes . .| FENNER & SMITH INC. XXX | 6,818 | oo 9,346 | .oieiei(2,529) | oo [ e (2,529) 6,818 | .o | e 2,000 XXX XXX
FIDELITY NATIONAL INFORMATN SVCS MERRILL LYNCH PIERCE
31620M 10 6 |ORD .|FENNER&SMITHINC. | .iii91.000 | o 12,617 XXX | 6,360 | .o 12,873 | oiiieed(B,513) [ e v | v (6,513) 6,360 | .oorererririn [ e 6,257 XXX XXX
MERRILL LYNCH PIERCE
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD.... |.. .| FENNER & SMITH INC. XXX | 2,023 | oo 2,033 | e (9) [ e | e (9) 2,023 | oo | e 6 XXX XXX
MERRILL LYNCH PIERCE
316773 10 0 |FIFTH THIRD BANCORP ORD.................. . .| FENNER & SMITH INC. 115.000 XXX | s 2,670 | coovereerirens 371 | ceieeeenn(500) [ oo | e (500) P27 (VI RIS IR 914 XXX XXX
MERRILL LYNCH PIERCE
31816Q 10 1 |FIREEYE ORD.....coccorvverrrierierrcrirenireens . .|FENNER&SMITHINC. | .iiein61.000 | oo XXX | 922 | s 1,407 | e (484) | s [, (484) (<7772 I 462 XXX XXX
MERRILL LYNCH PIERCE
32051X 10 8 |FIRST HAWAIIAN ORD.......coooormrvrrrinrianns . .|FENNER&SMITHINC. | .iieid1.000 | oo XXX | s 1,021 | oo 967 | oD | s [ [ 54 | oo | s 1,021 [ e 5 XXX XXX
MERRILL LYNCH PIERCE
33616C 10 0 [FIRST REPUBLIC BANK ORD.........ccc... . .|FENNER&SMITHINC. [ ..iii.28.000 | cooovirennes XXX | 2,462 | .o 4114 | i (1,652) | e [ | e (1,652) 2,462 | .o | e 2,071 XXX XXX
MERRILL LYNCH PIERCE
336433 10 7 |FIRST SOLAR ORD....ccovveerimrrrerirerircnns . .|FENNER&SMITHINC. | .iiiiia19.000 | oo XXX | s 1,059 | oo, 1,879 | iieereee(820) | oo [ e | i [£:720) 1 ST IS 1,059 | e | e 918 XXX XXX
MERRILL LYNCH PIERCE
337738 10 8 |FISERV ORD....cosvveurrrreernerireerseeineinns . .| FENNER & SMITH INC. XXX | 6,793 | oo 9,678 | ..eisrr(2,885) [ oo | e (2,885) 8,793 | oo | e 3,133 XXX XXX
MERRILL LYNCH PIERCE
337932 10 7 |FIRSTENERGY ORD.......ccovvvrrrrmerirerirnns . .| FENNER & SMITH INC. XXX | s 3,222 | oo 2,571 | o881 | s | e 651 3,222 | oo | s (710) XXX XXX
MERRILL LYNCH PIERCE
33829M 10 1 |FIVE BELOW ORD......cccovvvrrverrierirerrinens . .|FENNER&SMITHINC. | . 10.000 | oo XXX | s 1,200 | v 1,750 | coveeerea(550) | oo [ e | e ((C1:10) 1 ORI ISR 1,200 [ oo | e 628 XXX XXX
MERRILL LYNCH PIERCE
338307 10 1 |FIVE9 ORD...cooovvvriierrieiinieieriseienieines . .| FENNER & SMITH INC. XXX | e 1,342 | oo 2,003 | oo (T | e [ e | e (U1 ] TN IR 1,342 | e v, 746 XXX XXX
MERRILL LYNCH PIERCE
339041 10 5 |FLEETCOR TECHNOLOGIES ORD.......... . .|FENNER&SMITHINC. | . 17.000 | oo XXX | 3,658 | .o 4,638 | coiieiii(980) | e [ (980) 3,658 | ..o [ e 1,031 XXX XXX
MERRILL LYNCH PIERCE
345370 86 0 |FORD MOTOR ORD.......ccoourmerirerercernnens . .|FENNER&SMITHINC. | . 719.000 | oo XXX | 6,167 | oo 6,320 | covoereenn(153) [ o | e (153) (1Y A IR IR 299 XXX XXX
MERRILL LYNCH PIERCE
34959E 10 9 |FORTINET ORD.....ccoomirerrereermrirerinrinns . .| FENNER & SMITH INC. XXX | s 2,229 | oo 4,010 | oo (1,781) s [ e [ (1,781) 2,229 | oo | e 1,770 XXX XXX
MERRILL LYNCH PIERCE
34959 10 8 |FORTIVE ORD. .| FENNER & SMITH INC. XXX .(1,011) 2,105 | oo | e 1,088 XXX XXX
FORTUNE BRANDS HOME AND MERRILL LYNCH PIERCE
34964C 10 6 |SECURITY ORD .|FENNER&SMITHINC. | .iiiiii22.000 | oo XXX | s 1,100 | e 1,886 | oovveeerrea(786) | oo [ e | e (U£:5) ) [N IS 1,900 [ oo | e 807 XXX XXX
MERRILL LYNCH PIERCE
35137L 10 5 [FOXCLAORD....oiivriereririeiseieirerisrienins . .|FENNER&SMITHINC. [ .............64.000 | ....ccerone. XXX | e 2,582 | i 1,864 | oo T18 [ i e v 718 2,582 | o v (657) XXX XXX
MERRILL LYNCH PIERCE
35137L 20 4 |FOX CORPORATION ORD.......ccoocrirennnnee . .JFENNER&SMITHINC. | . 47.000 | oo XXX | e 1,859 | e 1,357 | oo B0T | s s | s 501 | oo | e 1,859 | v | e (467) XXX XXX
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MERRILL LYNCH PIERCE
354613 10 1 |FRANKLIN RESOURCES ORD................. .| 01/08/2021. | FENNER & SMITHINC. | . 79.000 | .ooovvrernees 1,996 XXX | s 2,415 | oo 1974 | oo A4 [ e | e [ 441 I I 2415 | oo | e (419) | vovveris [C1S) N - 22 XXX XXX
MERRILL LYNCH PIERCE
35671D 85 7 |FREEPORT MCMORAN ORD.... .| 01/08/2021. | FENNER & SMITH INC. XXX (2,900) | ..ooverrercriens [ s 2,981 | oo | e 4,057 XXX XXX
MERRILL LYNCH PIERCE
363576 10 9 |ARTHURJ GALLAGHER ORD...........cc0.... .. 1 01/08/2021. | FENNER & SMITH INC. 32.000 3,867 XXX | 2,413 | o 3,959 | ... (1,545) | coovvvvererneinnens [ v | ervereennnd (1,545) I 2413 | | e 1,453 | o 1,453 | XXX XXX
MERRILL LYNCH PIERCE
366651 10 7 |GARTNER ORD......cccovemvrimirvrriirerniiinn .. 1 01/08/2021. | FENNER & SMITH INC. 17.000 2,875 XXX | 2,593 | o 2,723 | oo (R0 ) RN RN (130) I 2,593 | .o [ e 281 | 281 | i XXX XXX
MERRILL LYNCH PIERCE
368736 10 4 | GENERAC HOLDINGS ORD........c.coevennee. .| 01/08/2021.| FENNER & SMITHINC. [ .. 7.000 | .o 1,767 XXX | s 1,486 | oo 1,592 | oo (10B) | +ovevnererererns [ eorrnrineriineis | e (106) | vvvvevreereer | ervrerrerireens 1486 | .o | e 282 | oo 282 [ XXX XXX
MERRILL LYNCH PIERCE
369550 10 8 | GENERAL DYNAMICS ORD.......cccovverneet .| 01/08/2021. | FENNER & SMITHINC. [ s 50.000 | .cooverenees 7,538 XXX | 6,435 | oo 7441 | ... (1,008) | cvvoovernrreirens | reerrseerneniees | reeereeennd (1,008) [ coooerrrereriens | e 6,435 | oo | e 1,103 | e 1,103 | e XXX XXX
MERRILL LYNCH PIERCE
369604 10 3 |GENERAL ELECTRIC ORD.....ccccocvrvvernee. .| 01/08/2021. | FENNER & SMITHINC. | ......... 1,484.000 | ....cocoone. 16,817 XXX | 19,212 | oo 16,027 | .ooeene 3,185 | s [ [ 3,185 | oo | s 19,212 [ v [ v (2,395) | ..vvvees (2,395) | ..o 15 XXX XXX
MERRILL LYNCH PIERCE
370334 10 4 |GENERAL MILLS ORD.....cccosvvervenrrierinnne ..| 01/08/2021. | FENNER & SMITH INC. 108.000 6,090 XXX | s 4,676 | oo 6,350 | ......... (1,674) | oo | v | v (1,674) | oo | e 46876 | oo | v 1414 | .. 1414 | 55 XXX XXX
MERRILL LYNCH PIERCE
37045V 10 0 | GENERAL MOTORS ORD........ccovuvrvrrnnn .. 1 01/08/2021. | FENNER & SMITH INC. 201.000 8,653 XXX | 6,565 | ..o 8,370 | ..ccoue. (1,805) | cvvovvvererreirnnns [ ervrerervniisins | eeveeerennnd (1,805) I 6,565 | .ovreerriin [ e 2,089 | ........... 2,089 | ..o XXX XXX
MERRILL LYNCH PIERCE
371901 10 9 |GENTEX ORD...covouirrrircirreieineeieeiiens .| 01/08/2021. | FENNER & SMITHINC. [ .o 55.000 | .coovverennne 1,989 XXX | s 1,102 | e, 1,866 | .o (765) | overeervriners [ e | e (UGE) ) [N IS 1,02 [ s [ e 888 | oo 888 | ..o 7 XXX XXX
MERRILL LYNCH PIERCE
372460 10 5 |GENUINE PARTS ORD.....cccoevereerrrirenns .. 01/08/2021. | FENNER & SMITH INC. 27.000 2,790 XXX | s 2,648 | oo 2,712 | o ({6 R U (63) I 2,648 | oo | s 141 | e 141 | 21 XXX XXX
MERRILL LYNCH PIERCE
375558 10 3 | GILEAD SCIENCES ORD.........cocconvrmrrnnne .| 01/08/2021. | FENNER & SMITHINC. | .o 197.000 | voverernee 12,417 XXX | 13,556 | ovvvuvernnne 477 | 2,079 | oo [ e [ 2,079 | oo | s 13,556 | ..ocvverercriens | v (1,139) | evvrees (1,139) | cvvreererireenne XXX XXX
MERRILL LYNCH PIERCE
37890U 10 8 |GLOBAL BLOOD THERAPEUTICS ORD...|.. | 01/08/2021. | FENNER & SMITH INC. 18.000 | ...... 878 XXX | s 1,061 | oo 780 | oo 282 | e | e | e 282 [ s | e 1,061 [ oo [ (RE:C) ) (LK) - XXX XXX
MERRILL LYNCH PIERCE
37940X 10 2 | GLOBAL PAYMENTS ORD......ccccoorvrrrvnns ..101/08/2021. | FENNER & SMITH INC. 46.000 9,490 XXX | 5,475 | oo 9,909 | ......... (4,435) | oo [ v | e (4,435) I 5475 | o | v 4,016 | ..o 4,016 | .o XXX XXX
MERRILL LYNCH PIERCE
37959E 10 2 | GLOBE LIFE ORD.......cooviveriniireriniirirnnins .. 1 01/08/2021. | FENNER & SMITH INC. 21.000 2,025 XXX s 410 [ e 1,99% | ... (1,584) | oo [ v | v (1,584) o 410 | e | e 1,615 | oo 1,615 | o XXX XXX
MERRILL LYNCH PIERCE
380237 10 7 |GODADDY CL AORD.....ccoovrummerrerirnrernenns .. 01/08/2021. | FENNER & SMITH INC. 25.000 2,051 XXX | s 1,892 | v 2,074 | oo [1:72 ) RN VRO IOV (172 [N IS IR 2 T (N 159 | e 159 | oo XXX XXX
MERRILL LYNCH PIERCE
38141G 10 4 |GOLDMAN SACHS GROUP ORD............. .| 01/08/2021. | FENNER & SMITHINC. [ i 47.000 | oo 13,633 XXX | 10,489 | oo 12,3% | ......... (1,905) | cvvovererreinnens | reeerseerenines | rveerneinnd (R0 12 | RO IO 10,489 | ..o | s 3,144 | ... 3144 | XXX XXX
MERRILL LYNCH PIERCE
38388F 10 8 |WR GRACE ORD.... .| 01/08/2021. | FENNER & SMITH INC. XXX XXX XXX
MERRILL LYNCH PIERCE
384109 10 4 |GRACO ORD.....coovirerercrirrirrrieriieriens ..| 01/08/2021. | FENNER & SMITH INC. 29.000 2,171 XXX | s 1,240 | v, 2,098 | oo (858) | .overeerrrirerins [ crrerirneriinnns | e (858) | vvvreerrerreine | eerierierireens 1,240 | oo [ e 932 | e 932 | XXX XXX
MERRILL LYNCH PIERCE
384802 10 4 |WW GRAINGER ORD.......ccoccrvrvnrirerierns .. 01/08/2021. | FENNER & SMITH INC. ..9.000 3,570 XXX | 2,222 | o 3,675 | .o (1,453) | oo [ v | erveeeennnd (1,453) I .7/ N NN 1,348 | e 1,348 | i XXX XXX
MERRILL LYNCH PIERCE
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD... |.. | 01/08/2021.| FENNER & SMITHINC. | .o 91.000 | .oovevernene 1,637 XXX | e 1197 | e 1,542 | v (345) | v | e | e (345) | ovvrrveririreis | e 197 | e | e 441 | 441 | s 7 XXX XXX
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MERRILL LYNCH PIERCE
400110 10 2 |GRUBHUB ORD.........c.cocovmermrireeririieinne .. | 01/08/2021. | FENNER & SMITH INC. 26.000 2,143 XXX | s 2,028 | oo 1,931 | s L) ORI IR . 97 I 2,028 | .o | s 116 | e 116 | oo XXX XXX
MERRILL LYNCH PIERCE
40131M 10 9 | GUARDANT HEALTH ORD. .| 01/08/2021. | FENNER & SMITH INC. 15.000 2,143 XXX ....(205) XXX XXX
MERRILL LYNCH PIERCE
40171V 10 0 |GUIDEWIRE SOFTWARE ORD................. .. 1 01/08/2021. | FENNER & SMITH INC. 16.000 2,095 XXX | e 1,505 | oo 2,060 | .cocrerenee [G1555) SO DURPORRORRTEN IPRRRON (555) [ evvrrvreerinrenns | cererreriininnins 1,505 | o | e 590 | o 590 | .o XXX XXX
MERRILL LYNCH PIERCE
40412C 10 1 |HCAHEALTHCARE ORD........ccocorvevrinnn. .. 1 01/08/2021. | FENNER & SMITH INC. 39.000 6,718 XXX | e 5444 | ... 6,414 | ....cc..... [CL(0) T RN (970) | 5444 | .o | 1,274 | oo 1,274 | v XXX XXX
MERRILL LYNCH PIERCE
40434L 10 5 |HP ORD.... ..101/08/2021. | FENNER & SMITH INC. 243.000 6,202 XXX | 6,070 | oo 5,975 | coverieenns 95 | oo | e . 95 I (X 0V [N IR 132 | e 132 | s 47 XXX XXX
MERRILL LYNCH PIERCE
405024 10 0 |HAEMONETICS ORD.......c.coooormerrrrrrerins .. 01/08/2021. | FENNER & SMITH INC. 16.000 2,049 XXX | s 1,902 | v 1,900 | .o 2 | e | s | s Y28 IR ISV 1,902 | v | e 147 | e 147 | s XXX XXX
MERRILL LYNCH PIERCE
406216 10 1 |HALLIBURTON ORD.......covvomrerirrriririnns .| 01/08/2021. | FENNER & SMITHINC. | v 99.000 | .ovvvrerernee 1,991 XXX | s 3,069 | oo 1,871 | s 1,198 | oo | e 1,198 I 3,089 | ..o | e (1,078) | .vevees [QRVI£:) | - XXX XXX
MERRILL LYNCH PIERCE
410867 10 5 |HANOVER INSURANCE GROUP ORD..... |..|01/08/2021.|FENNER & SMITHINC. | .t 13.000 | .ovovrrirene 1,557 XXX | s 1,563 | oo 1,520 | oo A3 | e | e | A3 | e | e 1,563 [ oo | e ()] — ()] XXX XXX
HARTFORD FINANCIAL SERVICES MERRILL LYNCH PIERCE
416515 10 4 |GRUP ORD .. 1 01/08/2021. | FENNER & SMITH INC. 67.000 3,342 XXX | 2,879 | oo 3,282 | oo (G072 RN BRI (402) I 2,879 | oo [ e 463 | o 463 | .o 22 XXX XXX
MERRILL LYNCH PIERCE
418056 10 7 |HASBRO ORD......cocoomrerrirrrirciineiinciienns .. 01/08/2021. | FENNER & SMITH INC. 22.000 2,140 XXX | s 2,278 | oo 2,058 | .o 220 | v | e | e 220 I 2,278 | oo | e (LK) — (1) - XXX XXX
HEALTHCAR TRST OF AM CL A REIT MERRILL LYNCH PIERCE
42225P 50 1 |ORD .| 01/08/2021. | FENNER & SMITHINC. [ . 61.000 | .coovovereneee 1,632 XXX | s 1,634 | v 1,680 | .ooverenad (4B) [ oovevreeerrieris | ererneriinniienns | e (5) OIS I 1,634 | oo | v (V] —— (V] 20 XXX XXX
MERRILL LYNCH PIERCE
42250P 10 3 |HEALTHPEAK PROPERTIES ORD........... ..| 01/08/2021. | FENNER & SMITH INC. 70.000 2,001 XXX | s 1,995 | v 2,116 | v (121) | v [ e | e (§ ) ) [T IS 1,995 | oo [ (o1 I (o1 I XXX XXX
MERRILL LYNCH PIERCE
422806 20 8 |HEICO CLAORD......ccovurumerimrirnieriniininne .| 01/08/2021. | FENNER & SMITHINC. | v 16.000 | ..ooovrreneee 1,977 XXX | s 1,120 | e, 1,873 | oo (753) | oevereererinerns [ errerenerinins | e (U4 RN IS 1,920 [ [ e 857 | o 857 | v 1 XXX XXX
MERRILL LYNCH PIERCE
423452 10 1 |HELMERICH AND PAYNE ORD................ ..101/08/2021. | FENNER & SMITH INC. 32.000 | ...... 811 XXX | 1,608 | oo T4 | 867 | .o [ v [ 867 | v | e 1,608 | o | v (V£ ] — [L4SL5) ) XXX XXX
MERRILL LYNCH PIERCE
426281 10 1 |JACK HENRY AND ASSOCIATES ORD.... | .. | 01/08/2021. | FENNER & SMITH INC. 15.000 2,504 XXX | 2,349 | i 2,430 | .o (3] IR ORRN (81) I 2,349 | o [ e 155 | o 155 [ i XXX XXX
MERRILL LYNCH PIERCE
427866 10 8 |HERSHEY FOODS ORD........cccooomrrvrrirer .. 01/08/2021. | FENNER & SMITH INC. 26.000 3,952 XXX | 2,728 | oo 3,961 | ... (17572 ) ISR DRI DU (1,232) I 2,728 | oo | e 1,224 | e 1,224 | .o XXX XXX
MERRILL LYNCH PIERCE
42809H 10 7 |HESS ORD.....ccoovvererrrrrrrrrenns .. | 01/08/2021. | FENNER & SMITH INC. 49.000 2,952 XXX | s 3,316 | oo 2,587 | oo < 0 ORI IO IOV 730 I I 3,316 | oo | s (365) | cevvrrerns [(1615) N - XXX XXX
MERRILL LYNCH PIERCE
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD | .. | 01/08/2021. | FENNER & SMITH INC. 190.000 2,256 XXX B 2,983 XXX XXX
MERRILL LYNCH PIERCE
428291 10 8 |HEXCEL ORD.....cccvtrumirierirriirenirnceinninns .| 01/08/2021. | FENNER & SMITHINC. [ . 26.000 | .coovverernee 1,264 XXX | s 1,690 | oo 1,261 | oo 429 [ e | e [ 429 | oo | e, 1,690 [ oo [ e (426) | covoerirns (G2 N XXX XXX
MERRILL LYNCH PIERCE
431475 10 2 |HILL ROM HOLDINGS ORD.......c.cocevernrene .| 01/08/2021. [FENNER & SMITH INC. | vt 20.000 | .ooverernene 1,985 XXX | e 1771 | 1,959 | o (189) | ovvvevrvereierns | vrvreriseireriens | evrverivnnnnend (189) | v | coverrvriiniinins 1T | e | e 215 | s 215 | o XXX XXX
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MERRILL LYNCH PIERCE
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD.. |.. | 01/08/2021. [FENNER & SMITHINC. | .. 41.000 | .oovvvrrernn 4,680 XXX | s 3,086 | oo 4562 | ... [QIYE:) ) TR DR DU (1,475) I I 3,086 | ..o | e 1,594 | v 1,594 | .o XXX XXX
MERRILL LYNCH PIERCE
436106 10 8 |HOLLYFRONTIER ORD.. .| 01/08/2021. | FENNER & SMITH INC. XXX 2,028 | .o | e 3,269 | .o | e (2,050) XXX XXX
MERRILL LYNCH PIERCE
436440 10 1 |HOLOGIC ORD......cocovrvvrmrreirrinrirerinnines .. 1 01/08/2021. | FENNER & SMITH INC. 38.000 3,058 XXX | e 1,881 | oo 2,768 | ...ccoceen (886) [ ..ovvvreerrcererins [ vveerisrirerens | evrverrnnnend (886) [ ..vververrrrerns | cererreriiriinins 1,881 | o | e 1477 | s 17T |, XXX XXX
MERRILL LYNCH PIERCE
437076 10 2 |HOME DEPOT ORD.......cccovvmivrirnrirerinnines .| 03/24/2021. [FENNER & SMITHINC. | v 182.000 | .ovvvvene 49,416 XXX | 35,612 | v 43,827 | ....... (U272 1 NN IPURIRO IO (12,929) [ oo | v 35,612 | v | e 13,804 | ......... 13,804 |....cccouce 28 XXX XXX
MERRILL LYNCH PIERCE
438516 10 6 |HONEYWELL INTERNATIONAL ORD....... .. 01/08/2021. | FENNER & SMITH INC. 109.000 22,892 XXX | 10,481 | oo 23,184 | ....... (12,704) [ ..o | e [ e (12,704) | ooeveeerinees | e 10,481 [ .o | s 12411 | e 12411 | XXX XXX
MERRILL LYNCH PIERCE
440452 10 0 |HORMEL FOODS ORD.........cocvverermerrnnens .. 01/08/2021. | FENNER & SMITH INC. 50.000 2,272 XXX | s 2,037 | oo 2,331 | (294) | vverreeeireins [ e (294) I 2,037 | oo | e 235 | oo 235 | s 12 XXX XXX
MERRILL LYNCH PIERCE
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD... | .. | 01/08/2021. | FENNER & SMITH INC. 140.000 2,060 XXX | s 1,867 | oo 2,048 | .o [1:72 ) [TRN SRR OO (17 TR IS IR 7 TN ISR 193 | e 193 | s XXX XXX
MERRILL LYNCH PIERCE
443201 10 8 |HOWMET AEROSPACE ORD..........cccoouuu. ..| 01/08/2021. | FENNER & SMITH INC. 73.000 2,037 XXX | s 1,279 | s 2,075 | oo (T96) | ovvrnvevrrirneiis [ v | e (796) | vvvoverrerree | v 1,279 [ | e 758 | oo 758 | oo XXX XXX
MERRILL LYNCH PIERCE
443510 60 7 |HUBBELL ORD.....cccoevvvviererieiiereirerinnins .. 1 01/08/2021. | FENNER & SMITH INC. 12.000 2,009 XXX | e 1512 | o 1,881 | oo [70) ) SO USRI IOV (70} RN ISR 1512 | e s 497 | e 497 [ XXX XXX
MERRILL LYNCH PIERCE
443573 10 0 |HUBSPOT ORD....ccoserumrvrrrinrirncirerireenns .. 01/08/2021. | FENNER & SMITH INC. ...5.000 2,014 XXX | 835 | v 1,982 | ... (1,147) | oo | e | e (1,147) i LI I O 179 | e 179 | XXX XXX
HUDSON PACIFIC PROPERTIES REIT MERRILL LYNCH PIERCE
444097 10 9 |ORD .| 01/08/2021. | FENNER & SMITHINC. [ .o 46.000 | .coooovrreneee 1,080 XXX | s 1,506 | cooovvererinens 1,105 | oo A0 [ e [ e [ e 401 | oo | e 1,506 [ .ooeeenereereres [ e (U05) ) I (G2 N XXX XXX
MERRILL LYNCH PIERCE
444859 10 2 |HUMANA ORD......oovorrererimeireeinerierins ..| 01/08/2021. | FENNER & SMITH INC. 19.000 8,298 XXX | s 4,028 | oo 7,795 | s (I (C74 ) TR DR PO (I (T4 ] TR IO 4,028 | oo | e 4,270 | oo 4,270 | v 12 XXX XXX
MERRILL LYNCH PIERCE
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD.. |.. | 01/08/2021. | FENNER & SMITH INC. 14.000 2,091 XXX | s 1,655 | coovvercrirens 1913 | s (259) | oververrirnerns [ e | e (259) | evvvveerrerenis | e 1,655 | oo | e 436 | oo 436 [ .o XXX XXX
MERRILL LYNCH PIERCE
446150 10 4 |HUNTINGTON BANCSHARES ORD......... ..101/08/2021. | FENNER & SMITH INC. 212.000 3,058 XXX | e 3,275 | o 2,678 | oo 598 [ oo [ [ 598 I 3,275 | v v (VAL [E— (VAR) ) — 32 XXX XXX
HUNTINGTON INGALLS INDUSTRIES MERRILL LYNCH PIERCE
446413 10 6 |ORD .. 1 01/08/2021. | FENNER & SMITH INC. 12.000 2,029 XXX | 3,106 | .o 2,046 | .......... 1,080 | oo [ 1,060 | 3,106 [ .o | e (1,077) | v (1,077) | oo XXX XXX
MERRILL LYNCH PIERCE
447011 10 7 |HUNTSMAN ORD.....ccccosvrrmrrmrrrerirecirennns .| 01/08/2021. | FENNER & SMITHINC. [ .ol 64.000 | .coovovcrennee 1,817 XXX | s 1,538 | v 1,609 | .oooerennd (LA OO ISR IR (40 ) T I 1,538 | e | cervnein 279 | v 279 [ XXX XXX
MERRILL LYNCH PIERCE
44891IN 10 9 |IAC INTERACTIVE ORD.....cccovvrrerrrrerennns .. | 01/08/2021. | FENNER & SMITH INC. 13.000 2,489 XXX | 836 | oo 2,462 | ... (1,626) | cvvoeverrrreinens | veeerneernenines | rreerineennd (1,626) N LT R O 1,653 | oo 1,653 | .o XXX XXX
MERRILL LYNCH PIERCE
449253 10 3 |IAAORD.. .| 01/08/2021. | FENNER & SMITH INC. ..1,974 XXX XXX XXX
MERRILL LYNCH PIERCE
45073V 10 8 [ITT ORD....cocovvvrrrrricrinnes .| 01/08/2021. | FENNER & SMITH INC. 25.000 2,035 XXX | s 141 | s 1,926 | ... (X T TRTOR IUTRIRRIN ORI (X)) [N ISR TAN | | e 624 | oo 624 | ..o XXX XXX
MERRILL LYNCH PIERCE
45167R 10 4 [IDEXORD....cccovrviiriirerineieerrieeeniernnis .. 01/08/2021. | FENNER & SMITH INC. 15.000 3,104 XXX | e 2,152 | oo 2,988 | ..o (836) [ .ooverrerevirenis [ v (836) I 2,152 | oo [ e 952 | i 952 | .o XXX XXX
MERRILL LYNCH PIERCE
45168D 10 4 |IDEXX LABORATORIES ORD........ccccvveree ..101/08/2021. | FENNER & SMITH INC. 13.000 6,671 XXX | s 2,911 | o 6,498 | ........ (3,587) | oo | evreinrirnneinens | s (3,587) I 2,911 | oo | e 3,761 | oo 3761 | oo XXX XXX
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MERRILL LYNCH PIERCE
452308 10 9 |ILLINOIS TOOL ORD......cocovvvmerirererrerrnens ..| 01/08/2021. | FENNER & SMITH INC. 47.000 9,821 XXX | s 7,380 | oo 9,582 | ......... (2,203) | cvvorerceieennens | e | e (V270K ) SR ISR 1V IS IO 2,441 | e 2441 | s 54 XXX XXX
MERRILL LYNCH PIERCE
452327 10 9 |ILLUMINA ORD... .| 01/08/2021. | FENNER & SMITH INC. 23.000 8,731 XXX XXX XXX
MERRILL LYNCH PIERCE
45337C 10 2 [INCYTE ORD...c.ovvrvrrrirrieririeirneiscrnninnns .. 1 01/08/2021. | FENNER & SMITH INC. 23.000 2,158 XXX | e 1824 | i 2,001 | .o (176) [ ovvrevvereirerns | vvrrerneireninns | cvrveviennnnend (U] ] TR [P 1,824 | oo | e 333 | 333 | XXX XXX
MERRILL LYNCH PIERCE
45687V 10 6 [INGERSOLL RAND ORD.......ccccomiererrirns .. 1 01/08/2021. | FENNER & SMITH INC. 68.000 3,155 XXX | e 1,801 | oo 3,103 | ......... (1,302) | oo [ v | e (1,302) | oo | e 1,801 | oo | s 1,354 | oo 1,354 | oo XXX XXX
MERRILL LYNCH PIERCE
457187 10 2 |INGREDION ORD.......ccosvrvmrrrmerierircernnens .| 01/08/2021. | FENNER & SMITHINC. [ .o 21.000 | .covvverenne 1,689 XXX | 2,155 | s 1,652 | oo 503 | cooereererenrnees | cererenineinens | e 503 I 2,155 | oo | e (467) | vovverirns (C74 ) — 13 XXX XXX
MERRILL LYNCH PIERCE
45772F 10 7 |INPHIORD......overiieieieerieeereeieeireeens .. 01/08/2021. | FENNER & SMITH INC. 12.000 2,018 XXX | s 1,454 | v, 1,926 | ..o (A72) | oeveeeeierneins | o | e (7 7)) RN IS 1454 | e | e 564 | oo 564 | .o XXX XXX
MERRILL LYNCH PIERCE
45784P 10 1 |INSULET ORD......ccovirerireririererieineninns ..| 01/08/2021. | FENNER & SMITH INC. 11.000 2,923 XXX | s 1,000 | oo 2,812 | o (1,812) | covoeereereirnens | vererveenneniees | rveerseinnd (1,812) [ oo | e 1,000 [ oo | s 1,923 | oo 1,923 | .o XXX XXX
MERRILL LYNCH PIERCE
458140 10 0 |INTEL ORD.....occviverrrcrieriieienirciieiinns .| 01/08/2021. | FENNER & SMITHINC. | . 705.000 | ............ 36,407 XXX | 31,680 | coovvriciienne 35,123 | ......... (3,443) | coooveeviirinens | e | e (3,443) | oo | e 31,680 | .o [ s 4727 | s AT727 | o, XXX XXX
MERRILL LYNCH PIERCE
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.. |.. | 01/08/2021. | FENNER & SMITH INC. 84.000 9,880 XXX | 5,856 | .o 9,684 | ......... (3,828) | cvvvvvevererrvirnens [ v | e (3,828) I 5,856 | .ovvererriin [ e 4,024 | ... 4,024 | .o XXX XXX
INTERNATIONAL BUSINESS MACHINES MERRILL LYNCH PIERCE
459200 10 1 |ORD .| 01/08/2021.| FENNER & SMITHINC. | e 135.000 | coovrrenees 17,350 XXX | 19,879 | oo 16,994 | .......... 2,885 | o [ [ 2,885 | oo | s 19,879 | .o [ e (2,529) | .cvovees [VR72) | XXX XXX
INTERNATIONAL FLAVORS & MERRILL LYNCH PIERCE
459506 10 1 |FRAGRANS ORD .. 01/08/2021. | FENNER & SMITH INC. 19.000 2,261 XXX | s 2,357 | coveeierins 2,068 | ..ccoonne. 289 | o | e | e 289 I P25 57 A IS IO L) [P (L) — 15 XXX XXX
MERRILL LYNCH PIERCE
460146 10 3 |INTERNATIONAL PAPER ORD................. .. | 01/08/2021. | FENNER & SMITH INC. 59.000 3,037 XXX | s 1,710 | e 2,933 | ......... (1,224) | oo | e | e (1,224) | oo | e 1710 [ | e 1,327 | v 1,327 | o XXX XXX
MERRILL LYNCH PIERCE
461202 10 3 |INTUIT ORD....coorirrrrinrrierierereeienineenns .| 01/08/2021. | FENNER & SMITHINC. [ i 44.000 | ....co.c.... 16,476 XXX | s 9,376 | oo 16,713 | ......... (7,338) | cvvvverrrimerrnens | verereerenines | rveerneiend (7,338) I I 9,376 | v | e 7,100 | oo 7,100 | .o 26 XXX XXX
MERRILL LYNCH PIERCE
46120E 60 2 [INTUITIVE SURGICAL ORD..........ccccrvrene .| 01/08/2021. [FENNER & SMITH INC. | v 18.000 | ..o 14,737 XXX | 10,281 | oo 14726 | ......... (4,445) | oo [ v | e (4,445) | oo | e 10,281 | oo | v 4456 | .......... 4,456 | ..o XXX XXX
MERRILL LYNCH PIERCE
46187TW 10 7 [INVITATION HOMES ORD......c.cocrrvvrnirrncs .1 01/08/2021. [FENNER & SMITH INC. | v 107.000 | vovverernens 3,137 XXX | 2,532 | oo 3178 | o (LS RN ORI (646) I 2,532 | o | e 605 | ..o 605 | ..o XXX XXX
MERRILL LYNCH PIERCE
462222 10 0 |IONIS PHARMACEUTICALS ORD............ .. 01/08/2021. | FENNER & SMITH INC. 34.000 2,075 XXX | s 1,527 | oo 1,922 | .. (B96) | +ovvvnernrirernns [ eerrrineriinnis | e (R1215) 1 PO IS IRV A T IO 548 | oo 548 | ..o XXX XXX
MERRILL LYNCH PIERCE
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD........ .. | 01/08/2021. | FENNER & SMITH INC. 41.000 2,071 XXX | s 1,237 | s 1,902 | .o [(G1675) 1 [ TSOON VPRI IOV ((515) 1 [T IS 1,237 [ e | e 834 | s 834 | .o XXX XXX
MERRILL LYNCH PIERCE
46266C 10 5 |IQVIA HOLDINGS ORD... .| 01/08/2021. | FENNER & SMITH INC. XXX ] 3218 | ,300 | e (1,082) | e | e e (1,082) | | e 3,218 | oo | e 1,368 XXX XXX
MERRILL LYNCH PIERCE
46284V 10 1 [IRON MOUNTAIN ORD.......cocomireerrrrrinens .| 01/08/2021. | FENNER & SMITHINC. | . 70.000 | cooocrernees 1,998 XXX | 2,153 | oo 2,064 | ..o 90 | oo | e . 90 I 2,153 | o | e (L15)] - (155) | vevernrerrees 43 XXX XXX
MERRILL LYNCH PIERCE
46590V 10 0 [JBG SMITH PROPERTIES ORD............... .| 01/08/2021. [FENNER & SMITH INC. | v 37.000 | .o 1,114 XXX | e 178 | o 157 | e 21 | e | e | e 21 | | e TAT8 | e [ ((C15)) [— ((C15)) I 8 XXX XXX
MERRILL LYNCH PIERCE
46625H 10 0 |JPMORGAN CHASE ORD.........cccrviurernne ..101/08/2021. [FENNER & SMITH INC. | oo 473.000 | ... 64,332 XXX | 20,776 | oo 60,104 | ....... [RISRC72:) RN VRN DU (RIS 72:) | TR IO 20,776 | oo | v 43557 | ......... 43557 | oo 426 XXX XXX
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MERRILL LYNCH PIERCE
477143 10 1 | JETBLUE AIRWAYS ORD.........ccccnirurnnnne .| 01/08/2021. | FENNER & SMITHINC. [ v 92.000 | .covvrererne 1,351 XXX | s 1,600 | oo 1,338 | oo P25V [URIRIORN ISR IO <72 R I 1,600 [ oo [ e (PZ) ) - [PZ2S) N XXX XXX
MERRILL LYNCH PIERCE
478160 10 4 | JOHNSON & JOHNSON OROD.... . | 03/24/2021. | FENNER & SMITH INC. XXX XXX XXX
MERRILL LYNCH PIERCE
48020Q 10 7 |JONES LANG LASALLE ORD........cccovrenes .. 1 01/08/2021. | FENNER & SMITH INC. 14.000 2,096 XXX | e 1,876 | oo 2,077 | o (201) [ ovverervereirenns v | v (201) [ v | e 1,876 | o | e 220 | oo 220 | oo XXX XXX
MERRILL LYNCH PIERCE
482480 10 0 |KLAORD.. .1 01/08/2021. [FENNER & SMITH INC. | e 27.000 | .oovvrirneae 7,645 XXX | 2,677 | oo 6,991 | ......... (4,313) | o [ v | e (4,313) I 2,677 | oveieviiens | e 4,968 | ... 4,968 | ..o XXX XXX
MERRILL LYNCH PIERCE
48251W 10 4 [KKR AND CO ORD......cooooerirririerneinenins .. 01/08/2021. | FENNER & SMITH INC. 75.000 3,036 XXX | 2,606 | oo 3,037 | oo (G TR U (431) I 2,806 | oo | i 430 | oo 430 [ XXX XXX
MERRILL LYNCH PIERCE
485170 30 2 |KANSAS CITY SOUTHERN ORD.............. .| 01/08/2021. | FENNER & SMITHINC. [ .o 20.000 | .covvonrenee 4,333 XXX | s 2,191 | oo 4,083 | ... (1,892) | covvvereerreirnens [ veerneerneniens | rveereeinnd (1,892) I 2,191 | oo | e 2,142 | oo 2,142 | o 9 XXX XXX
MERRILL LYNCH PIERCE
487836 10 8 |KELLOGG ORD.......ccccovrvrerrmrireerrernniiins ..| 01/08/2021. | FENNER & SMITH INC. 47.000 2,829 XXX | s 2,813 | oo 2,925 | o [ ) O R (112) I 2813 [ | e 16 | v L I XXX XXX
MERRILL LYNCH PIERCE
49271V 10 0 |KEURIG DR PEPPER ORD.........ccocouuuunec. ..| 01/08/2021. | FENNER & SMITH INC. 69.000 2,207 XXX | 2,028 | oo 2,209 | oo (181) | v [ e (181) I 2,028 | ..o | s 180 | v 180 | e 10 XXX XXX
MERRILL LYNCH PIERCE
493267 10 8 |KEYCORP ORD......cccovrvrvirmirerrnrisernnieinnns .. 1 01/08/2021. | FENNER & SMITH INC. 217.000 3,956 XXX | e 3422 | o 3,561 | oo (R ) RN RN (139) | 3,422 | .o | e 534 | 534 | ., XXX XXX
MERRILL LYNCH PIERCE
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD........... .. 01/08/2021. | FENNER & SMITH INC. 35.000 5,138 XXX | s 2,256 | oo 4623 | ... (2,367) | oo | e . (2,367) I 2,256 | oo | e 2,881 | oo 2,881 | .o, XXX XXX
MERRILL LYNCH PIERCE
494368 10 3 |KIMBERLY CLARK ORD.......ccccomurvrmrirnns .. 01/08/2021. | FENNER & SMITH INC. 39.000 5,138 XXX | s 2,947 | oo 5258 | ... (2,311) | oo | e . (2,311) I 2947 | oo | e 2,191 | oo 2,191 | 42 XXX XXX
MERRILL LYNCH PIERCE
49456B 10 1 |KINDER MORGAN CL P ORD........cccconuee. .| 03/24/2021.| FENNER & SMITHINC. | . 307.000 | ..oovvrrenne 4,537 XXX | s 4,415 | oo 4197 | o 218 [ e [ e | e 218 [ s | e 4415 | o [ s 123 | e 123 | s 13 XXX XXX
KNIGHT SWIFT TRANSPRTATN CL A MERRILL LYNCH PIERCE
499049 10 4 |ORD .| 01/08/2021. | FENNER & SMITHINC. [ v 38.000 | ..oovrereees 1,652 XXX | s 1,260 | oo 1,589 | oo (329) | v [ v | e (329) | ovvveerrrereeis | e 1,260 | oo | e 391 | s 391 | XXX XXX
MERRILL LYNCH PIERCE
500255 10 4 |KOHL'S ORD.....ccovvrvrerriersireirerininenns ..101/08/2021. | FENNER & SMITH INC. 49.000 2,038 XXX | e 2,219 | o 1,99 | 225 | o [ [ 225 I 2,219 | v v (180) [ wevvrveres [QE(0) ) XXX XXX
MERRILL LYNCH PIERCE
500754 10 6 |KRAFT HEINZ ORD.......ccccomrvrvrmrirernriniires .. 1 01/08/2021. | FENNER & SMITH INC. 83.000 2,790 XXX | 2,727 | oo 2,877 | o (G ) RN RN (149) | 2,727 | oo [ e (G728 I 62 | o XXX XXX
MERRILL LYNCH PIERCE
501044 10 1 |KROGER ORD......c.ccoovurermmrineirerinreienes .| 01/08/2021.| FENNER & SMITHINC. [ v 109.000 | covvvvueenne 3,447 XXX | s 191 | s 3,462 | ... (1,551) | cvvvrererrneirnens | reerseerneninens | reeerneinnd (1,551) [ cooneererereriens | erveerneerinei 191 | | s 1,536 | oo 1,536 | .oveereireris XXX XXX
MERRILL LYNCH PIERCE
501797 10 4 |LBRANDS ORD.....cccseermrrmirrerirnerrerireens .. | 01/08/2021. | FENNER & SMITH INC. 47.000 2,197 XXX | s 1,49 | i, 1,748 | .. (254) | evereererinerns [ e | e (273 RN IS 1494 | s | e 702 | oo 702 | XXX XXX
MERRILL LYNCH PIERCE
501889 20 8 |LKQ ORD. ..| 01/08/2021. | FENNER & SMITH INC. 53.000 2,034 XXX XXX XXX
MERRILL LYNCH PIERCE
50212V 10 0 |LPL FINANCIAL HOLDINGS ORD............. ..| 01/08/2021. | FENNER & SMITH INC. 18.000 2,066 XXX | s 1,146 | oo, 1,876 | oo (730) | overerrereris [ errrereneriennns | e (U410) ) [T IS 1146 | s [ e 920 | .o 920 | oo XXX XXX
MERRILL LYNCH PIERCE
502431 10 9 |L3HARRIS TECHNOLOGIES ORD............ ..101/08/2021. | FENNER & SMITH INC. 33.000 5,963 XXX | 6,092 | .o 6,238 | ...ccoceenn QL) N RN (145) I 6,092 | .o | v ({K[)] — [QR10) ] - XXX XXX
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LABORATORY CORPRTN OF AMER MERRILL LYNCH PIERCE
50540R 40 9 [HLDGS ORD ..101/08/2021. [FENNER & SMITHINC. | .o 19.000 | ccovvvoneens 4,057 XXX ] s 3274 | oo 3,867 | .o (594) | oververeeiieinne [ e (594) I [ 3274 | oo | s 784 | o T84 | XXX XXX
MERRILL LYNCH PIERCE
512807 10 8 |LAMRESEARCH ORD.... .1 01/08/2021. | FENNER & SMITH INC. XXX (7,874) I [P 2,988 | ..o | e 8,549 XXX XXX
MERRILL LYNCH PIERCE
513272 10 4 |LAMB WESTON HOLDINGS ORD............. .. 1 01/08/2021. | FENNER & SMITH INC. 27.000 2,074 XXX | e 1,676 | oo 2126 | .o (450) [ ovvrevrerrirerns v | evrvevisnnnend (450) [ .oovrrveirirrrenn | e 1,676 | oo | e 398 | o 398 | .o XXX XXX
MERRILL LYNCH PIERCE
517834 10 7 |LAS VEGAS SANDS ORD.......ccocormuverirnnene .. 1 01/08/2021. | FENNER & SMITH INC. 52.000 3,011 XXX | e 3,031 | oo 3,009 | .o () N RN (68) | 3,031 [ | e (V10) ) I [V20) ) I XXX XXX
MERRILL LYNCH PIERCE
518439 10 4 |ESTEELAUDERCLAORD......cccccomuuru .1 01/08/2021. | FENNER & SMITH INC. 32.000 8,343 XXX ] s 4491 | e 8518 | ......... (4,027) | oo [ e [ e (4,027) | oo | e 4491 | | s 3,852 | oo 3,852 | oo XXX XXX
MERRILL LYNCH PIERCE
521865 20 4 |LEARORD. .1 01/08/2021. [FENNER & SMITHINC. | .. 12.000 | oo 1,991 XXX ] 1,688 | ...coovviens 1,908 | .cooveneee (220) | covveervieriies [ e | s (72720} T ISR 1,688 | ..o | e 303 | oo 303 | XXX XXX
MERRILL LYNCH PIERCE
524660 10 7 |LEGGETT & PLATT ORD........ccccooormmmrire ..101/08/2021. [FENNER & SMITHINC. | oo 38.000 | .oocovverennae 1,677 XXX ] s 1,535 | s 1,683 | oo (149) | covveeevreriines [ e | e () | T I 1,535 | s | e 142 | o 142 | 15 XXX XXX
MERRILL LYNCH PIERCE
525327 10 2 |LEIDOS HOLDINGS ORD.......cccccomvverrnn. ..101/08/2021. | FENNER & SMITH INC. 27.000 2,826 XXX | s 1,815 | s 2,838 | ... (1,024) | .oooovriceens [ [, (1,024) | oo | s 1,815 | e [ e 1,011 | o 1,011 | XXX XXX
MERRILL LYNCH PIERCE
526057 10 4 |LENNARCLAORD....ccccovvrirmmmrniirernrinnirns .. 1 01/08/2021. | FENNER & SMITH INC. 54.000 3,963 XXX | 2,393 | oo 4,116 | ......... (1,723) | oo [ v | e (1,723) I I 2,393 | | s 1,569 | oo 1,569 | o XXX XXX
MERRILL LYNCH PIERCE
526107 10 7 |LENNOX INTERNATIONAL ORD.............. .| 01/08/2021. [FENNER & SMITHINC. | oo 7.000 | oo 1,917 XXX | s 1478 | e 1,918 | oo (440) | covvorrvreriines [ e | e (440) | covoorverinns | e AT | e | e 439 | 439 | o 5 XXX XXX
LIBRTY MEDIA LRTY SIRIUSXM SRS C MERRILL LYNCH PIERCE
531229 60 7 |ORD .1 01/08/2021. [FENNER & SMITHINC. | ..o 45.000 | ..ocoovornee 1,886 XXX ] 1,897 | oo 1,958 | oo (B1) | covveereeereiies [ erevreneiienei | e ({30 O I 1,897 | s [ e (G0 E— (L)) — XXX XXX
LIBERTY MEDIA FORMULA ONE SRS C MERRILL LYNCH PIERCE
531229 85 4 |ORD .1 01/08/2021. | FENNER & SMITH INC. 49.000 2,033 XXX ] s 1719 | s 2,087 | s (B68) | covveveeverreries [ e | s ((CIG7:) T IS 1,719 | s | e 313 | 313 | XXX XXX
MERRILL LYNCH PIERCE
53223X 10 7 |LIFE STORAGE ORD.......cccoccoomvvvmmriiinnnes .1 01/08/2021. [FENNER & SMITHINC. | . 14.000 | oo 1,639 XXX ] s 1,396 | oo 1,671 | o [2(C) OO SOOI IR (VA0 T IS 1,396 | .o | v 244 | 284 | XXX XXX
MERRILL LYNCH PIERCE
532457 10 8 |ELILILLY ORD...c.ovrvrrmrrrrirrrieisrieirenins ..101/08/2021. [FENNER & SMITHINC. | v 137.000 | .cooerecnee 22,797 XXX | 15,818 | oo 23,131 | v (7,313) | o [ evereenniinins | eeveeiennnd (7,313) | oo | eerveierineins 15,818 | .o [ e 6,979 | ........... 6,979 | .o XXX XXX
MERRILL LYNCH PIERCE
538034 10 9 |LIVE NATION ENTERTAINMENT ORD..... .. 01/08/2021. | FENNER & SMITH INC. 29.000 2,130 XXX | e 1,897 | oo 2,131 | s (233) [ vveervnrreierns v | e (233) [ v | e 1,897 | e | e 233 | s 233 | e XXX XXX
MERRILL LYNCH PIERCE
539830 10 9 |LOCKHEED MARTIN ORD........cccccoormrunen. .1 01/08/2021. [FENNER & SMITHINC. | .o 35.000 | ..cooverenn. 11,763 XXX ] s 8,861 | ..o 12424 | ... (3,963) [ oo [ s [ e (3,563) I I 8,861 | oo | e 2,902 | .o 2,902 .o XXX XXX
MERRILL LYNCH PIERCE
540424 10 8 |LOEWS ORD......ccoooommmrrrmririrmrreiirereiienenes .1 01/08/2021. | FENNER & SMITH INC. 43.000 2,003 XXX ] s 1,556 | oo 1,936 | ..coooonnee (B79) | covveerrieniiies [ e | e (T4 ) O IS 1,556 | oo | e 446 | .o 446 | .o XXX XXX
MERRILL LYNCH PIERCE
548661 10 7 |LOWE'S COMPANIES ORD.... .1 01/08/2021. | FENNER & SMITH INC. XXX XXX XXX
MERRILL LYNCH PIERCE
550021 10 9 |LULULEMON ATHLETICA ORD................ C| 01/08/2021. | FENNER & SMITH INC. 15.000 5,482 XXX ] 2254 | 5220 | ......... (VLT 0 O DO . (2,967) I [ 2,254 | oo | e 3,228 | ..o 3228 | XXX XXX
MERRILL LYNCH PIERCE
55024U 10 9 [LUMENTUM HOLDINGS ORD.................. .. 01/08/2021. | FENNER & SMITH INC. 20.000 2,131 XXX | e 1,695 | oo 1,89 | oo (201) [ ovverevrnreieins v | e (201) [ v | e 1,695 | oo | e 436 | .o 436 | e XXX XXX
MERRILL LYNCH PIERCE
55087P 10 4 |LYFTCLAORD.....ccccoummririrririirerriirinins .1 01/08/2021. [FENNER & SMITHINC. | e 40.000 | .ovoverene 1,900 XXX | e 1,159 | o 1,965 | .o (80B) | .oovvrveerrvreris | verrerineirernns | evrverneinnend (L 10LC) TN ISR 1159 | e | e T4 | s T4 | i, XXX XXX
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MERRILL LYNCH PIERCE
55261F 10 4 |M&T BANK ORD......cccoomirmrrimrrrcrrrenireenne ..| 01/08/2021. | FENNER & SMITH INC. 14.000 2,019 XXX | s 1,083 | e 1,782 | v (699) | .ovvevverrrireris [ e | e ((G11) 1 [T IS 1,083 [ oo [ e 936 | oo 936 | ..o XXX XXX
MERRILL LYNCH PIERCE
552953 10 1 |MGM RESORTS INTERNATIONAL ORD.. |.. | 01/08/2021. | FENNER & SMITH INC. 94.000 2,947 XXX (RE72 ] I 2,610 XXX XXX
MERRILL LYNCH PIERCE
55306N 10 4 [MKSINSTRUMENTS ORD......ccccoovvirerine .. 1 01/08/2021. | FENNER & SMITH INC. 13.000 2,144 XXX e 985 | o 1,956 | oo (LA ) N PR 971) I [ 985 | .o | e 1,160 | o 1,160 | v XXX XXX
MERRILL LYNCH PIERCE
553530 10 6 |MSC INDUSTRIAL CLA ORD........ccocon... .1 01/08/2021. [FENNER & SMITH INC. | v 14.000 | .coovereenee 1,177 XXX e M7 | s 1181 | s (V2515 RN ORI (265) I 917 | oo | e 260 | .o 260 | .o XXX XXX
MERRILL LYNCH PIERCE
55354G 10 0 |MSCIORD......ccovvumrrrrrirnrrinns .| 01/08/2021. | FENNER & SMITHINC. [ it 16.000 | .ooovrrrnee 7,243 XXX | 2,672 | oo 744 | ... (G K) ) ISR DRRITIRIRN DO (4,473) I 2,672 | oo | e 4571 | v 4571 | e XXX XXX
MADISON SQUARE GARDEN SPORT CL MERRILL LYNCH PIERCE
55825T 10 3 |AORD .. 01/08/2021. | FENNER & SMITH INC. ..5.000 | ...... 913 XXX | s 1,046 | oo 921 | oo 125 | oo [ e [ e 125 | i | e 1,046 | .o [ [LKK)) — (X)) - XXX XXX
MERRILL LYNCH PIERCE
562750 10 9 | MANHATTAN ASSOCIATES ORD............. ..| 01/08/2021. | FENNER & SMITH INC. 19.000 2,113 XXX | s 1,317 | s 1,998 | .. [(G1:30 1 ORTOTON SRRSO IOV ({6131 [N IS 1,317 [ e | e 796 | oo 796 | .o XXX XXX
MERRILL LYNCH PIERCE
56418H 10 0 | MANPOWERGROUP ORD........cccorvrumnnun. .| 01/08/2021. | FENNER & SMITHINC. [ .t 18.000 | .ovvvvreneee 1,737 XXX | s 1,409 | oo, 1,623 | .. (214) | v [ e | e (214) | evvoevereeies | e 1,409 | [ e 328 | s 328 | XXX XXX
MERRILL LYNCH PIERCE
565849 10 6 |MARATHON OIL ORD.......ccovvvrvrrvrrirnnines .| 03/24/2021. [FENNER & SMITHINC. | v 104.000 | .coovrernne 1,116 XXX | e 1,878 | oo 694 | ... 1185 | o | e | e 1185 | oo | v 1,878 | oo [ (762) [ vernreren (W72 p— 3 XXX XXX
MERRILL LYNCH PIERCE
56585A 10 2 |MARATHON PETROLEUM ORD............... .| 01/08/2021.| FENNER & SMITHINC. | e 100.000 | coovvrvenenns 4,317 XXX | s 4748 | oo 4,136 | v B12 | oo | e | e (5 /2 OO IR A48 | s [ i (431) ] v (G5 ) - XXX XXX
MERRILL LYNCH PIERCE
570535 10 4 |MARKEL ORD......cccoommremmrmrrernerineineniens .. 01/08/2021. | FENNER & SMITH INC. ...2,000 2,103 XXX | s 2,383 | s 2,067 | oo K I/ FURUIUROORN RPN IOV 317 I 2,383 | o | e (V2D I (P23 ) - XXX XXX
MERRILL LYNCH PIERCE
570600 10 8 |MARKETAXESS HOLDINGS ORD............ ..| 01/08/2021. | FENNER & SMITH INC. ...5.000 2,760 XXX | 944 | . 2,853 | ... (1,909) | cvvvvereeieerens | vererveernerines | rveerrennnd (1,909) i 944 | oo [ s 1,817 | e 1,817 | e XXX XXX
MERRILL LYNCH PIERCE
571748 10 2 |MARSH & MCLENNAN ORD.........c.cccuu... .| 01/08/2021. | FENNER & SMITHINC. | v 95.000 | ..cooonvee. 10,780 XXX | s 4,185 | oo 11,15 | s (6,930) | cvvooverrrirrerens | rererneererines | e (6,930) [ cevovvrrercriens | e 4185 | oo | e 6,595 | ......co.. 6,595 | ..o XXX XXX
MERRILL LYNCH PIERCE
571903 20 2 |MARRIOTT INTERNATIONAL CLAORD. |.. [01/08/2021.|FENNER & SMITHINC. | .o 54.000 | ..oooveennnee 7,003 XXX | 6,468 | ....cccvvrnnee 7124 | ............ [(C5L5) I RO RN (656) I 6,468 | ...oooiririiis | e 535 | o 535 | .o XXX XXX
MERRILL LYNCH PIERCE
573284 10 6 |MARTIN MARIETTA MATERIALS ORD..... .. 1 01/08/2021. | FENNER & SMITH INC. 11.000 3,415 XXX | e 1,990 | oo 3124 | ... (1)134) | oo [ v | e (1134) | oo | e 1,990 | o | s 1,425 | oo 1425 | oo XXX XXX
MERRILL LYNCH PIERCE
574599 10 6 |MASCO ORD......cccovrurmrercirrrirerierieninens .| 01/08/2021. | FENNER & SMITHINC. [ .o 36.000 | .ooocrerncs 1,949 XXX | 649 | oo, 1,977 | oo (1,328) | cooveeernerrneirens | veeerseerenines | reeereeennd (1,328) I 649 | .o | e 1,300 | oo 1,300 [ oo 5 XXX XXX
MERRILL LYNCH PIERCE
574795 10 0 |MASIMO ORD......ccoomiurmrrrermerirrerenirnens .| 01/08/2021.| FENNER & SMITHINC. [ .. 7.000 | oo 1,986 XXX | s 1,042 | v, 1,879 | oo [CC K70 RN SRRSO PR (7 [N IS 1,042 | e [ e 944 | s 944 | oo, XXX XXX
MERRILL LYNCH PIERCE
57636Q 10 4 |MASTERCARD CL A ORD.. .| 01/08/2021. | FENNER & SMITH INC. XXX | 28,926 | ... 49,258 | ... (20,331) | oververerinerns [ eeverernrinnnins [ rreereenn(20,331) | oo | 28,926 | i | 200 19,903 | i 19,903 XXX XXX
MERRILL LYNCH PIERCE
57667L 10 7 |MATCH GROUP ORD.......ccccorrerirrerrnene .. 01/08/2021. | FENNER & SMITH INC. 37.000 5,616 XXX | 2,580 | oo 55% | ... (3,014) | oo [ e | e (3,014) I 2,580 [ .ooovrerrieienes | e 3,035 | e 3,035 | .o XXX XXX
MERRILL LYNCH PIERCE
577081 10 2 |MATTEL ORD.....ccovrrvvireriirsirnicrrsniennnes .1 01/08/2021. [FENNER & SMITHINC. | v 101.000 | .coovvrerene 1,846 XXX | e 1,285 | oo 1,762 | v (ATT) [ oo v | e (U A RTINS 1,285 | oo [ v 561 | oo 561 | oo XXX XXX
MERRILL LYNCH PIERCE
57772K 10 1 | MAXIM INTEGRATED PRODUCTS ORD.. | .. | 01/08/2021. | FENNER & SMITH INC. 53.000 5,003 XXX ] s 2,802 | oo 4698 | ... (1,896) | cvvvoveverreireis | veeineirnniines | v (1,896) I 2,802 | .o | e 2,201 | oo 2,201 | oo XXX XXX
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MERRILL LYNCH PIERCE
580135 10 1 |MCDONALD'S ORD......ccccvvrvrerirerereerreens .| 01/08/2021.| FENNER & SMITHINC. | e 118.000 | vovvvereee 25,471 XXX | 20,151 | covvreiine 25,320 | ......... (5,170) | cvvvverreermeerens | vevereeneeines | rveerreinnd [T R IO 20,151 | e | s 5,321 | v 5,321 | oo XXX XXX
MERRILL LYNCH PIERCE
58155Q 10 3 |MCKESSON ORD.... .| 01/08/2021. | FENNER & SMITH INC. ..24.000 ..4,405 XXX ..2,403 4,174 B 2,403 | oo | e 2,002 XXX XXX
MERRILL LYNCH PIERCE
58933Y 10 5 |MERCK& COORD......ocovvvvvermrierrireirns .1 01/08/2021. [FENNER & SMITHINC. | v 394.000 | ...cco.ee. 32,710 XXX | 28,295 | .o 32,229 | ......... (3,934) | oo [ v | e (3,934) | e 28,295 | .o | e 4,415 | . 4,415 | .o 231 XXX XXX
MERRILL LYNCH PIERCE
59156R 10 8 [METLIFE ORD.....cccovvvirririireriiiieiireins .. 1 01/08/2021. | FENNER & SMITH INC. 119.000 5,879 XXX | e 3748 | o 5,587 | oo (1,839) | cvvvveererireirenns [ v | e (1,839) | 3,748 | o | e 2,131 | oo 2,131 | e XXX XXX
MERRILL LYNCH PIERCE
592688 10 5 |METTLER TOLEDO ORD.......ccoevormmrinennne .. 01/08/2021. | FENNER & SMITH INC. ...5.000 6,185 XXX | 2,955 | oo 5698 | ... (2,784) | oo | e . (2,744) I 2,955 | oovoerieireees | e 3,230 | oo 3,230 | oo XXX XXX
MERRILL LYNCH PIERCE
594918 10 4 |MICROSOFT ORD.....cccosevvmrvrmerrerircirnens .| 01/08/2021. | FENNER & SMITHINC. | ........ 1,158.000 | ........... 254,306 XXX | 93,420 | covvrirnns 257,562 | ... (164,143) | ..oooevecerreine [ e [ v (164,143) | covooevereerernns | e 93,420 | ..ovvverncins | e 160,886 | ....... 160,886 | ....ocovuvennenne XXX XXX
MERRILL LYNCH PIERCE
595017 10 4 |MICROCHIP TECHNOLOGY ORD............ .| 01/08/2021. | FENNER & SMITH INC. 40.000 5,896 XXX | s 2,696 | oo 5524 | ... [V 72%) IO DRSO DO (2,829) I 2,696 | .o | e 3,200 | coovreree 3,200 | .o XXX XXX
MERRILL LYNCH PIERCE
595112 10 3 |MICRON TECHNOLOGY ORD...........cc..... .| 01/08/2021.| FENNER & SMITHINC. | . 160.000 | .covverece 12,386 XXX | 6,690 | oo 12,029 | ......... (5,339) | cvvvrererirriiens | e | e (5,339) I I 6,690 | ..o | e 5,696 | ...coovu 5,696 | ..ccovrririnns XXX XXX
MID AMERICA APT COMMUNITI REIT MERRILL LYNCH PIERCE
59522 10 3 |ORD .. 1 01/08/2021. | FENNER & SMITH INC. 21.000 2,630 XXX | 2,104 | e 2,660 | ..ocorene (556) [ +ooverrrrirernnis [ v (556) I 2,104 | .o | 526 | .o 526 | .o XXX XXX
MERRILL LYNCH PIERCE
596278 10 1 |MIDDLEBY ORD.....c.ccooommiumrirrrinerinerienns .. 01/08/2021. | FENNER & SMITH INC. 15.000 2,057 XXX | s 1,826 | oo, 1,934 | . (108) | +ovvveerrrirreris [ eerrrrineriineins | e (108) [ vvvoevrrereirs | e IR 72 T IR 231 | s 231 [ XXX XXX
MERRILL LYNCH PIERCE
60770K 10 7 |MODERNA ORD.......cocommirmmrimrrreererireenns .. 01/08/2021. | FENNER & SMITH INC. 49.000 5,524 XXX | s 2,563 | oo 5119 | s [P5151C) 1 RN DO . (2,556) I 2,563 | o | e 2,961 | oo 2,961 | o XXX XXX
MERRILL LYNCH PIERCE
608190 10 4 |MOHAWK INDUSTRIES ORD...........ccoone. ..| 01/08/2021. | FENNER & SMITH INC. 14.000 2,011 XXX | s 1,988 | oo 1,973 | s 15 [ e | v | e LT [N I 1,988 | .o | e 23 | s 23 | e XXX XXX
MERRILL LYNCH PIERCE
60855R 10 0 |MOLINA HEALTHCARE ORD.......cccoovurunee ..| 01/08/2021. | FENNER & SMITH INC. ...9.000 2,188 XXX | s 1,293 | e 1914 | .. (B21) | v [ e | e ({7401 RN IS 1,293 | o | e 895 | v 895 | ..o XXX XXX
MERRILL LYNCH PIERCE
609207 10 5 |MONDELEZ INTERNATIONAL CLAORD |.. [01/08/2021.|FENNER & SMITHINC. | .o 209.000 | ..coeveee. 12,160 XXX | e 8,759 | oo 12,220 | ......... (3,4B2) | cvvovvevererivvirnens [ v | erverennnd (3,462) | 8,759 | .o [ e 3,401 | .o 3,401 | 66 XXX XXX
MERRILL LYNCH PIERCE
60937P 10 6 |MONGODB CL A ORD.......cccrnrverrrrrerrnns .. 1 01/08/2021. | FENNER & SMITH INC. ...6.000 2,159 XXX | e 907 | oo 2,154 | ... (1,248) | oo [ v | e (1,248) o 907 | o [ e 1,252 | o 1,252 | oo XXX XXX
MERRILL LYNCH PIERCE
609839 10 5 |MONOLITHIC POWER SYSTEMS ORD.... | .. | 01/08/2021. | FENNER & SMITH INC. ...6.000 2,324 XXX | (0 [V 2,197 | s (1,497) | oo | veeeseerneninens | vveerneninnd (1,497) I 0V O 1,624 | oo 1,624 | .o 3 XXX XXX
MERRILL LYNCH PIERCE
61174X 10 9 |MONSTER BEVERAGE ORD.......c..coevunnee .| 01/08/2021. | FENNER & SMITHINC. [ i 76.000 | ..ooovrennees 7,219 XXX | s 4291 | s 7,028 | ......... (V2K T4 ) [N DR PR (VA KCT4 T R IR 4291 | s | e 2,927 | oo 2,927 | oo XXX XXX
MERRILL LYNCH PIERCE
615369 10 5 |MOODYS ORD.... .| 01/08/2021. | FENNER & SMITH INC. XXX XXX XXX
MERRILL LYNCH PIERCE
617446 44 8 | MORGAN STANLEY ORD......c.cocccmirinrrnne .| 01/08/2021.| FENNER & SMITHINC. | .o 252.000 | ..ooouce. 18,961 XXX | s 7,564 | oo 17,270 | ......... (9,705) | cvvovermrirerrens | rerereererines | rveerneiand (9,705) [ cooovvrvererirens | e 7,564 | oo | s 11,396 | .oovoeee 11,396 | .ovvevvrcrins XXX XXX
MERRILL LYNCH PIERCE
620076 30 7 |MOTOROLA SOLUTIONS ORD................ .| 01/08/2021. [FENNER & SMITH INC. | vt 24,000 | .oooverernenn 4,189 XXX | e 2,863 | oo 4,081 | ......... (1,218) | cvovvvererireirnes [ evvrernniieins | vvveeennnd (1,218) I 2,863 | .o | s 1,326 | oo 1,326 | oo 17 XXX XXX
MERRILL LYNCH PIERCE
626717 10 2 |MURPHY OIL ORD.......cccostvrvrrrirrrrrieririens ..101/08/2021. | FENNER & SMITH INC. 47.000 | ...... 662 XXX ] s 1,594 | oo 569 | ..o 1,025 | v | e | e 1,025 | oo | e 1,594 | v | s (K7 — (K7 ) P—— XXX XXX
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MERRILL LYNCH PIERCE
62886E 10 8 |NCR ORD .101/08/2021. [FENNER & SMITHINC. | v 39.000 | .oovvrernees 1,449 XXX | s 1,302 | e 1,465 | .......c.... (164) | overcercreners [ e | e (164) | vvvoeerrerce | e 1,302 [ oo | e 147 | e 147 | s XXX XXX
MERRILL LYNCH PIERCE
62955 10 3 |NOVORD.... . | 03/24/2021. | FENNER & SMITH INC. XXX (CKISNN U B 372 | e | e (1,619) XXX XXX
MERRILL LYNCH PIERCE
631103 10 8 |NASDAQORD.....cceermrrmirrrirrieriiierrnines .. 1 01/08/2021. | FENNER & SMITH INC. 21.000 2,915 XXX | 174 | e 2,788 | ......... (1,014) | oo [ v | e (1,014) | oo | s L O [N 1141 | e 1141 | XXX XXX
NATIONAL RETAIL PROPERTIES REIT MERRILL LYNCH PIERCE
637417 10 6 |ORD .101/08/2021.|FENNER & SMITHINC. [ .o 45.000 | .ooovriinene 1,804 XXX | 2,036 | .o 1,841 | o 195 [ e | e [ e 195 | e [ e 2,036 | .o [ e (233) [ v [VRC) | XXX XXX
MERRILL LYNCH PIERCE
640268 10 8 |NEKTAR THERAPEUTICS ORD............... .| 03/24/2021. | FENNER & SMITH INC. 45.000 | ...... 903 XXX | s 1,947 | oo V(1 — 1,182 [ o | cevierinenenes | e 1,182 | oo | e 1947 | e e (1,043) | ..o (1,043) | oo XXX XXX
MERRILL LYNCH PIERCE
641100 10 4 [NETAPP ORD.....ccoooimmririrnerrnnerisrinnniens .. 01/08/2021. | FENNER & SMITH INC. 45.000 2,923 XXX | s 3,357 | s 2,981 | v K7 (T ORI IR IO Y £ R I 3,357 | oo | s (433) | v [CRK) N — 22 XXX XXX
MERRILL LYNCH PIERCE
64110L 10 6 |[NETFLIX ORD...oovooveeeeeeereeeeeeveeesrenan .. 1 03/24/2021. | FENNER & SMITH INC. 72.000 36,871 XXX | 26,840 | ..ovvrciinnee 34,607 | ....... (12,078) [ ..overveveirerins [ e [ e (12,078) | 1oovvreveerrrenns | eevien 26,840 | .ooorerrreri | s 10,031 | ovevenee 10,031 | XXX XXX
MERRILL LYNCH PIERCE
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD......... ..101/08/2021. | FENNER & SMITH INC. 20.000 2,241 XXX | 2,183 | oo 1917 | 266 | ..o | e | e 266 | oo | e 2,183 | s | e 59 | s 59 | XXX XXX
NEW RESIDENTIAL INVESTMENT REIT MERRILL LYNCH PIERCE
648287 20 1 |ORD .1 03/24/2021.|FENNER & SMITHINC. [ . 98.000 | .ooverevene 1,077 XXX | e 1,765 | oo 974 | o T [ v [ T | e | e 1,765 | o | v (687) [ verreren (GLT0) — 20 XXX XXX
MERRILL LYNCH PIERCE
64829B 10 0 |NEW RELIC ORD......ccoovomrimrirriineirneiins .| 01/08/2021. | FENNER & SMITHINC. [ .. 15.000 | .coooovrreneee 1,128 XXX | e 922 | oo 981 | e (1) RN VRN (1) ORI I (72272 [T R 206 | oo 206 [ .o XXX XXX
NEW YORK COMMUNITY BANCORP MERRILL LYNCH PIERCE
649445 10 3 |ORD .101/08/2021. [FENNER & SMITHINC. | oo 140.000 | covvvrrrenne 1,524 XXX | s 1,480 | oo TATT | s B | e [ e | e KT ORI IS 1480 | .o [ i A4 | s A4 | XXX XXX
MERRILL LYNCH PIERCE
650111 10 7 |NEW YORK TIMES CL AORD.........ccon.... ..| 01/08/2021. | FENNER & SMITH INC. 42.000 2,017 XXX | s 1,370 | e 2174 | e (804) | .ovveveerrrireris [ v | e (804) | vvvoeerrereein | e 1,370 [ o | e 647 | oo LY 3 XXX XXX
MERRILL LYNCH PIERCE
651229 10 6 |NEWELL BRANDS ORD......oooovvrrerrerern, .. | 01/08/2021. | FENNER & SMITH INC. 88.000 2,029 XXX | s 1,648 | oo, 1,868 | ..o (220) | ..vevverriers [ e | e (7220) ) ISR ISR 1,648 | .o [ e 381 | s 381 | e XXX XXX
MERRILL LYNCH PIERCE
651639 10 6 |NEWMONT ORD.....ccccovurmirmrrrrirmrireiiirnnnns ..101/08/2021. [FENNER & SMITHINC. | v 122,000 | .oovrerene 7,659 XXX | e 3,808 | .o 7,307 | oo (3,499) | oo [ v | e (RIS Te) U IS 3,808 | ..o [ e 3,852 | i 3,852 | . XXX XXX
MERRILL LYNCH PIERCE
65339F 10 1 |NEXTERAENERGY ORD.......c.cccevvrirnnc. .1 01/08/2021. [FENNER & SMITH INC. | e 271.000 | .covrenee 21,984 XXX | 11,556 | oo 20,908 | ......... (9,352) | cvvvvreererieirnnns [ reveirerinnrinins | evveeenend (9,352) | covvenverernerens | v 11,556 | .ocvorvcerernees | e 10,428 | ......... 10,428 | XXX XXX
MERRILL LYNCH PIERCE
654106 10 3 |NIKE CLBORD.....cccoooumrrimirnerierirncirenens .| 01/08/2021.| FENNER & SMITHINC. [ v 189.000 | .ovvvvnece 27,658 XXX | 14,730 | oo 26,738 | ....... (12,008) [ ..ovovreveeircris | errreernerinneins [ e (12,008) [ ..oovernerrreirees | erererireenns 14,730 [ .o | s 12,928 | ......... 12,928 | .o XXX XXX
MERRILL LYNCH PIERCE
65473P 10 5 |NISOURCE ORD........ccocvvrerirrerinrnrinneinnns .| 01/08/2021. | FENNER & SMITHINC. [ .o 91.000 | .coovverrrnn 1,984 XXX | s 2,041 | oo 2,088 | ..coooverene () R U (5) OIS I 2,041 | oo | i (Y4 [p— (74 I XXX XXX
MERRILL LYNCH PIERCE
655663 10 2 |NORDSON ORD.. .| 01/08/2021. | FENNER & SMITH INC. 10.000 2,033 XXX ....(676) XXX XXX
MERRILL LYNCH PIERCE
655664 10 0 |NORDSTROM ORD.......cocoommrrmmerrerirererenes .| 01/08/2021. | FENNER & SMITHINC. | . 34.000 | ..ooerernees 1,164 XXX | 2,088 | oo 1,061 | oo L0722 ORI IS L1072 IO 2,088 | .oereeierines | e (924) | covoerers (924) | ..vorerierirs XXX XXX
MERRILL LYNCH PIERCE
655844 10 8 |NORFOLK SOUTHERN ORD..........cccevurne ..101/08/2021. | FENNER & SMITH INC. 37.000 9,399 XXX | 6,723 | oo 8,792 | ... [V20LG1) 1 R IR [P01e) ) IO IS 6,723 | .o | e 2,676 | ........... 2,676 | ..o XXX XXX
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MERRILL LYNCH PIERCE
665859 10 4 |NORTHERN TRUST ORD .| FENNER & SMITH INC. 40.000 3,875 XXX | s 4,112 | e 3,726 | oo K17 URUIRUROORN IR IO KL< TR ISR 4112 | s e 237) [ e 237) | 28 XXX XXX
MERRILL LYNCH PIERCE
666807 10 2 |NORTHROP GRUMMAN ORD... .| FENNER & SMITH INC. 22.000 6,343 XXX (495) 6,209 XXX XXX
MERRILL LYNCH PIERCE
668771 10 8 |NORTONLIFELOCK ORD .|FENNER&SMITHINC. [ . 95.000 | .oooverernene 1,998 XXX | e 2,152 | oo 1,974 | e 178 | v | s | s 178 2,152 | oo | eeveeeen(154) | e (154) | e XXX XXX
MERRILL LYNCH PIERCE
67018T 10 5 |NU SKIN ENTERPRISES CL A ORD .| FENNER & SMITH INC. 17.000 955 XXX | 1,042 | o 929 | e T3 [ e e [ s < T O IS 1,042 | oo | evreeeeen(87) | e (BT) | e XXX XXX
MERRILL LYNCH PIERCE
67020Y 10 0 |NUANCE COMMUNICATIONS ORD .| FENNER & SMITH INC. 53.000 2,512 XXX | 785 | e 2,337 | e (1,551) | covvrererrneinnees | veerneerneniens | rveereeinnd (1,551) 785 | oo e T27 | il 727 | e XXX XXX
MERRILL LYNCH PIERCE
670346 10 5 |NUCOR ORD.....cccovmvurirrrrreircrinericnienes .| FENNER & SMITH INC. 55.000 3,081 XXX | s 3,504 | i 2,925 | i 579 | oo | e [ e 579 3,504 | .o | e (423) | i (423) | e 22 XXX XXX
MERRILL LYNCH PIERCE
67066G 10 4 |NVIDIA ORD.....ccovvvmrerrrcrirrercerseinerin .|FENNER&SMITHINC. | . 92.000 | .ooorneens 48,857 XXX | 24976 | oo 48,042 (VX011 RO ISR RN (23,088) | ...ovvvrverrirens | e 24976 | ..o | 000023,880 | .....23,880 | oo XXX XXX
MERRILL LYNCH PIERCE
670837 10 3 |OGE ENERGY ORD.......cccovrvmirivmrrireriranns .|FENNER&SMITHINC. | . 58.000 | ..coovvrneet 1,860 XXX | 2176 | oo 1,848 | oo 328 | e | e [ s 328 2176 [ v | e A7) | e BAT) e 23 XXX XXX
MERRILL LYNCH PIERCE
67103H 10 7 |O'REILLY AUTOMOTIVE ORD .| FENNER & SMITH INC. 12.000 5,735 XXX | 2,990 | .o 5431 | ... (2,441) | oo | s . (2,441) 2,990 | .o | o2, TAS | 2,745 | XXX XXX
MERRILL LYNCH PIERCE
674599 10 5 |OCCIDENTAL PETROLEUM ORD .|FENNER&SMITHINC. | . 222.000 | .ovoorenne 4,456 XXX | 6,477 | oo 3,843 | .......u 2,634 | oo [ 2,634 BATT | oo | eeeeeenn(2,021) | i cn(2,021) [ o 1 XXX XXX
MERRILL LYNCH PIERCE
679295 10 5 |OKTACLAORD......cccossremerimrricrirerirenens .|FENNER&SMITHINC. | . 17.000 | oo 4,303 XXX | s 2,000 | oo 4322 | ... (V26 7.K) | ISR DO (2,323) 2,000 | .o | 2,303 | 2,303 [ XXX XXX
MERRILL LYNCH PIERCE
679580 10 0 |OLD DOMINION FREIGHT LINE ORD .| FENNER & SMITH INC. 17.000 3,494 XXX | s 1,682 | v 3,318 | ... (1,636) | cvvvoverrerreerens | rerereeneeines | rveerrennnd (1,636) | ceooverrercriens | v 1,682 | .o | e 1,812 | 1,812 | XXX XXX
MERRILL LYNCH PIERCE
680665 20 5 |OLIN ORD....cocovrvrierrrerrercrieernrerienircens .|FENNER&SMITHINC. | . 48.000 | ..oooverennee 1,269 XXX | s 1157 | s 1479 | (22) [ o | e | e (17274 SIS IR 157 [ | 112 | i 112 | e XXX XXX
MERRILL LYNCH PIERCE
681919 10 6 |OMNICOM GROUP ORD .| FENNER & SMITH INC. 42.000 2,670 XXX | e 3,012 | oo 2,620 | oo 392 [ [ [ 392 3,012 | | (341 | e (341) | 27 XXX XXX
MERRILL LYNCH PIERCE
681936 10 0 |OMEGA HEALTHCARE REIT ORD .| FENNER & SMITH INC. 57.000 2,020 XXX | 1,887 | oo 2,070 | oo (183) [ ovvrerrrerererns [ verrerineirerinns | evrvervenenend (183) [ v | e 1,887 | oo | o133 | 133 | XXX XXX
MERRILL LYNCH PIERCE
682189 10 5 |ON SEMICONDUCTOR ORD .| FENNER & SMITH INC. 70.000 2,486 XXX | s 1,180 | e 2,291 | e (1,11) | oo | e | e (1,11) [ e | e 1,180 [ | e 1,306 | 1,306 | o XXX XXX
MERRILL LYNCH PIERCE
682680 10 3 |ONEOK ORD......oeeerreirmerirererenirrirennns .| FENNER & SMITH INC. 70.000 2,795 XXX | s 1,924 | v, 2,687 | oo [E4) ) TR IURRNIN SRR (L)) [N IS 1,924 | i | o871 | 871 | e XXX XXX
MERRILL LYNCH PIERCE
68389X 10 5 .| FENNER & SMITH INC. XXX XXX XXX
MERRILL LYNCH PIERCE
688239 20 1 |OSHKOSH ORD.......coveverrerrrirrrierierirens .|FENNER&SMITHINC. | . 21.000 | .coorverirnn 1,932 XXX | s 1,422 | v, 1,807 | .o (385) | overnerrrireris [ e | e (1G115) 1 USRI ISR 1,422 | v | o510 | 510 | XXX XXX
MERRILL LYNCH PIERCE
68902V 10 7 |OTIS WORLDWIDE ORD .| FENNER & SMITH INC. 59.000 3,942 XXX | 2,114 | e 3,991 | .o (1,877) | oo [ v | erveriennnd (1,877) 2114 | i | e 1,828 | 1,828 | XXX XXX
MERRILL LYNCH PIERCE
690742 10 1 |OWENS CORNIING ORD .| FENNER & SMITH INC. 26.000 2,077 XXX | 1,359 | o 1,970 | oo (B11) [ ovverervmrreierns | v | v (G TN ISR 1,359 | oo | v 719 | el 719 | 7 XXX XXX
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MERRILL LYNCH PIERCE
693475 10 5 |PNC FINANCIAL SERVICES GROUP ORD .. [ 01/08/2021. [FENNER & SMITHINC. | .. 84.000 | ..ot 13,287 XXX | s 5,865 | covvverrreenne 12,516 | ......... (6,651) | cvvveverrerrneerens | rerereernerines | rveerrenand (6,651) I I 5,865 | .ovorerrrcerenes | e 7422 | . 7422 |, XXX XXX
MERRILL LYNCH PIERCE
693506 10 7 |PPG INDUSTRIES ORD.. .| 01/08/2021. | FENNER & SMITH INC. 45.000 6,673 XXX .(2,186) XXX XXX
MERRILL LYNCH PIERCE
693517 10 6 |PPLORD.. .. 1 01/08/2021. | FENNER & SMITH INC. 121.000 3,364 XXX | 3,682 | i 3412 | e 270 | oveereeeeiies | evrveeriinienes | e 270 I 3,682 | .o v (318) [ v (318) [ ovvrrraenes 50 XXX XXX
MERRILL LYNCH PIERCE
69355F 10 2 [PPD ORD......cocovmirieieierieiisiseeeiesienans ..[01/08/2021. [FENNER & SMITH INC. | .o 49.000 | oo 1,813 XXX | 1813 | s 1,677 | v 136 | e | s | s 136 | oo [ s 1813 | e | e ((0) 1 [ [(0) ) [P XXX XXX
MERRILL LYNCH PIERCE
69370C 10 0 [PTC ORD.....covurrirerireerrineeserisnrseninenes .. 01/08/2021. | FENNER & SMITH INC. 16.000 2,047 XXX | s 1,588 | coovrereriens 1914 | . (326) | overncererirneins [ e | e (R125) 1 RN IS 1,588 | oo | eervereinna 459 | s 459 | . XXX XXX
MERRILL LYNCH PIERCE
693718 10 8 |PACCAR ORD......ccosvvumrrrerierirneirnsnineinns .. 01/08/2021. | FENNER & SMITH INC. 39.000 3,424 XXX | s 2,495 | oo 3,365 | oo [CC740) [ U (870) I 2,495 | e | s 928 | e 928 | .o 27 XXX XXX
MERRILL LYNCH PIERCE
695156 10 9 | PACKAGING CORP OF AMERICA ORD... |.. | 01/08/2021. | FENNER & SMITH INC. 17.000 2,461 XXX | s 1,684 | v 2,344 | (UKD ) TN INTRIRIN OO (L)) ) [N IS 1,584 | .o | e 878 | oo 878 | .o 17 XXX XXX
MERRILL LYNCH PIERCE
695263 10 3 |PACW PACWEST BANCORP ORD........... .| 01/08/2021. | FENNER & SMITHINC. [ . 35.000 | .oooerernees 1,058 XXX | s 1,680 | oo 889 | o £ FFURROUPOOPOROORN INRPPORPORPONOTRN IOV £ OO IR 1,680 [ oo [ (5222 E— (72 - XXX XXX
MERRILL LYNCH PIERCE
69553P 10 0 |PAGERDUTY ORD.......cccovvvirrvirnricirininnns .. 1 01/08/2021. | FENNER & SMITH INC. 21.000 | ...... 935 XXX | e 942 | oo 876 | oo 67 [ e . 67 I I 942 | oo | e (14 ) — (V4] - XXX XXX
MERRILL LYNCH PIERCE
697435 10 5 |PALOALTO NETWORKS ORD................. .. 01/08/2021. | FENNER & SMITH INC. 15.000 5,498 XXX | s 3,185 | oo 5331 | s [0 1C) ORI DO . (2,146) I 3,185 | oo | e 2,313 | v 2,313 | e XXX XXX
MERRILL LYNCH PIERCE
700517 10 5 |PARKHOTELS RESORTS ORD............... .| 01/08/2021. | FENNER & SMITHINC. [ .o 58.000 | .coovereneee 1,009 XXX | s 1,799 | oo 995 | v 1107 UURUUTUROORN RPN IOV 804 | v | e 1,799 [ o [ i (790) | vovvvererns [C410) 1 - XXX XXX
MERRILL LYNCH PIERCE
701094 10 4 |PARKER HANNIFIN ORD......cccooomirirerernnn. ..| 01/08/2021. | FENNER & SMITH INC. 24.000 6,736 XXX | s 1,568 | oo 6,538 | ......... (4,970) | oo | vereveeneniees | e (4,970) [ oo | e 1,568 [ .ooevecrierries | eevrenes 5,168 | oo 5,168 | ..o XXX XXX
MERRILL LYNCH PIERCE
701877 10 2 |PARSLEY ENERGY CLAORD................. .| 01/08/2021. | FENNER & SMITHINC. | . 81.000 | .coorverernee 1,329 XXX | s 1,326 | oo 1,150 | oo 175 | e [ v | e LT [N IR 1,326 | oo [ e L I L. I XXX XXX
MERRILL LYNCH PIERCE
704326 10 7 |PAYCHEX ORD......ccccovrnvirmrriinirnrierinnins .. 1 01/08/2021. | FENNER & SMITH INC. 59.000 5,429 XXX | 4278 | oo 5498 | ... [(07220) 1 ISR IR DO [{7220) ) IR IS 4278 | | e 1,151 | s 1,151 |, XXX XXX
MERRILL LYNCH PIERCE
70432V 10 2 |PAYCOM SOFTWARE ORD........cocrvvmienee .. 1 01/08/2021. | FENNER & SMITH INC. ..8.000 3,529 XXX | 1,078 | oo 3,618 | ..ccooee (2,540) | cvovveererneirnes [ v | e [V2E710) ORI ISR 1,078 | o | v 2,450 | .......... 2,450 | ..o XXX XXX
MERRILL LYNCH PIERCE
70438V 10 6 |PAYLOCITY HOLDING ORD........ccoccommrenne .. 01/08/2021. | FENNER & SMITH INC. 10.000 2,026 XXX | s 1,930 | oo 2,059 | oo (129) | overeererinens [ eerrrirnerineis | e (R22) 1 TN IS 1,930 [ e e 96 | s LTI XXX XXX
MERRILL LYNCH PIERCE
70450Y 10 3 |PAYPAL HOLDINGS ORD.....ccccovrvriernecn .| 03/24/2021.| FENNER & SMITHINC. | i 198.000 | voovevvrecr 47,942 XXX | 20,329 | oo 42,390 | ....... (PZN072:) ORI ISR DU (26,028) | ...ovevnerrrirens | s 20,329 | .o | e 27,613 | .o 27,613 | XXX XXX
MERRILL LYNCH PIERCE
70975L 10 7 |PENUMBRAORD.... .| 01/08/2021. | FENNER & SMITH INC. 9.000 XXX XXX XXX
MERRILL LYNCH PIERCE
712704 10 5 |PEOPLES UNITED FINANCIAL ORD........ .| 01/08/2021. | FENNER & SMITHINC. | . 108.000 | wvvvverrnne 1,515 XXX | s 1,819 | s 1,396 | oo 423 [ e | e [ 423 | e | e, 1,819 [ e (304) | covvrrerns G 07 XXX XXX
MERRILL LYNCH PIERCE
713448 10 8 |PEPSICO ORD.....ccccevvverireririereriieiseinnins .. 01/08/2021. | FENNER & SMITH INC. 228.000 32,871 XXX | 23,504 | .o 33,812 | ....... (10,309) [ oo | veereervnrenienes [ v (10,309) [ oovvvvvervrrirenns | coveererrreins 23,504 | .o | e 9,367 | .o 9,367 | ..o 233 XXX XXX
MERRILL LYNCH PIERCE
714046 10 9 |PERKINELMER ORD.......ccooommrimriririrrenn. ..101/08/2021. | FENNER & SMITH INC. 19.000 3,035 XXX | s 1724 | o, 2,727 | oo (1,002) | cooovereiineireens | v | e (1,002) | oo | v 1724 | s | s 1,311 | e 1,311 | XXX XXX
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MERRILL LYNCH PIERCE
717081 10 3 |PFIZER ORD...ooevorierrieicrieerserienineens . .|FENNER&SMITHINC. | . 829.000 | .....o.ce... 30,774 XXX | 18,835 | oo 30,515 (11,681) [ ooverrcerrrereris [ e [ e (11,681) [ oo | cvvrrrerreenn 18,835 [ o [ e 11,939 | oo 11,939 [ XXX XXX
MERRILL LYNCH PIERCE
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD.. |.. .| FENNER & SMITH INC. XXX 2410 | o | 022,280 | s | e (2,340) XXX XXX
MERRILL LYNCH PIERCE
718546 10 4 |PHILLIPS 66 ORD.......ccocvvrmivrirnrirerinnines . .|FENNER&SMITHINC. [ . 62.000 | .oovvrrnenn 4,383 XXX | 4168 | .o 4,336 | .o (168) [ oovvvvrereerernns [ vvvreriseirerinns | eerversnnenend (168) [ ovvvereevervens | erverrerrnerenenn 188 | s [ 215 | 215 | e XXX XXX
MERRILL LYNCH PIERCE
72352L 10 6 |PINTEREST CLAORD.....cccoovvmrvrirvirnanns . .|FENNER&SMITHINC. [ . 62.000 | .covvrennn 4,455 XXX | e 1,529 | oo 4,086 | ......... (2,557) | cvovvveeerineiines [ v | e (2,557) | cooevvrrererneen | e 1,529 [ | v 2,926 | .........2,926 | .o XXX XXX
MERRILL LYNCH PIERCE
723787 10 7 |PIONEER NATURAL RESOURCE ORD.... | .. .|FENNER&SMITHINC. | . 32.000 | coooerernens 4,199 XXX | s 5,655 | covveerenrirnns 3,644 | .......... 2,011 | oo [ 2,011 | o | 5,855 | i | e (1,456) | ...ceooer(1,456) | oo 18 XXX XXX
MERRILL LYNCH PIERCE
731068 10 2 |POLARIS INDUSTRIES ORD.........cccoonnee . .|FENNER&SMITHINC. | . 17.000 | oo 1,782 XXX | s 1,622 | oo 1,620 | .o 2 | s | e | e 2 | e | cevseenenennens 1,622 i | e 160 | coovreeenn 160 [ o XXX XXX
MERRILL LYNCH PIERCE
73278L 10 5 |POOL ORD......ccomirerrrmerirerireenenisseesseinns . .| FENNER & SMITH INC. ..7.000 2,737 XXX | s 1,062 | oo 2,608 | ... (1,545) | oo | reverneennesines | v (1,545) | oo | e 1,062 | o | v 1,675 | v 1,875 | s XXX XXX
MERRILL LYNCH PIERCE
733174 70 0 |POPULAR ORD....ccootvmmrrmirirerinriiniriininne . .| FENNER & SMITH INC. ...8.000 | ...... 555 XXX | A16 | s 451 | (1<15) OO PPN (35) [ eveerereriennen | v 18 [ | i 139 | 139 [ 3 XXX XXX
MERRILL LYNCH PIERCE
741447 10 8 | T ROWE PRICE GROUP ORD...........cc0.... . .| FENNER & SMITH INC. 35.000 5,408 XXX | e 3,201 | oo 5299 | ... (2,008) | cvvvvvireiernnes | e (2,008) | .oocvvrreierineen | v 3,201 i | v 2,207 | oeoeieein2,207 | i XXX XXX
MERRILL LYNCH PIERCE
742718 10 9 |PROCTER & GAMBLE ORD........cc.oovvunece . .|FENNER&SMITHINC. | . 369.000 | .......c.... 51,210 XXX | 30,678 | oo 51,343 (20,685) [ ..evvvevveeirciis [ errreirieiiinein [ e (20,665) | ...ccvveerrrirrees | cervrrerrnen 30,678 | oo [ e 20,532 | ..0e0020,532 | i XXX XXX
MERRILL LYNCH PIERCE
743315 10 3 |PROGRESSIVE ORD.........ccocoomrrmrrvnrirnns . .|FENNER&SMITHINC. | . 106.000 | .ovvrenees 10,016 XXX | s 7,615 | oo 10,481 | ......... (2,866) | ..vvevvrnerneirees | reerrreereniees | e (2,868) | ..oovvreereerees | e 7,815 | e | i 2,401 | o 2,401 | o 488 XXX XXX
MERRILL LYNCH PIERCE
74340W 10 3 [PROLOGIS REIT.....ccoiverrereermrererinirnnes . .|FENNER&SMITHINC. | . 132.000 | covvrvrnes 12,750 XXX | s 8,832 | o 13,155 | ........ (4,324) | oo | e | e (4,324) | oo | 8,832 | s | v 3918 | 3,918 | e XXX XXX
MERRILL LYNCH PIERCE
744320 10 2 |PRUDENTIAL FINANCIAL ORD................ . .| FENNER & SMITH INC. 68.000 5,487 XXX | 6,312 | oo 5,309 | .oovveene 1,003 [ oo | e 1,003 | oo | everernrreenene8,312 | i | e (825) | evvrveeenn(825) [ oo XXX XXX
PUBLIC SERVICE ENTERPRISE GROUP MERRILL LYNCH PIERCE
744573 10 6 |ORD .| FENNER & SMITH INC. 92.000 5,272 XXX | 4975 | i 5364 | .......... [(C1515) SRR ORI VRPN (388) [ overrvrrernerrer | erverrerrneree 975 | s e 296 | .ooooieeei296 | e XXX XXX
MERRILL LYNCH PIERCE
74460D 10 9 [PUBLIC STORAGE REIT ORD........cccorvuene . .|FENNER&SMITHINC. [ . 19.000 | .cooevenrnen 4,230 XXX | e 1472 | 4,388 | ......... (2,916) | oo [ v | e (2,916) | oo | v T2 [ | v 2,758 | i 2,758 | o XXX XXX
MERRILL LYNCH PIERCE
745867 10 1 |PULTEGROUP ORD......c.ccocvrmrirmrrrrineenns . .|FENNER&SMITHINC. | . 48.000 | .coovvcreneee 1,993 XXX | s 1,146 | v 2,070 | s (924) | 1.veveereriners | e | e (924) | oo | e 1148 [ | e 84T | oo BAT | 7 XXX XXX
MERRILL LYNCH PIERCE
74736K 10 1 |QORVO ORD......ovvrurvmrirerireerenenseenseinns . .| FENNER & SMITH INC. 16.000 2,870 XXX | s 1,49 | i, 2,660 | ......... (1,168) | cvvveverrcerneinens | reverveernenines | veereeiand (1,168) | coooevreererrees | e 1,494 | s | i 1,376 | v 1,376 | s XXX XXX
MERRILL LYNCH PIERCE
747525 10 3 |QUALCOMM ORD... .| FENNER & SMITH INC. XXX XXX XXX
MERRILL LYNCH PIERCE
74834L 10 0 | QUEST DIAGNOSTICS ORD......c.ccoovonec .| FENNER & SMITH INC. 17.000 2,090 XXX | s 1,723 | s 2,026 | .o (B03) | overeerrrireris [ v | e (303) | e | e 723 e | e 367 | o367 | e XXX XXX
MERRILL LYNCH PIERCE
74838) 10 1 |QUIDEL ORD.....ccosvuiriririernricisereierinnines . .| FENNER & SMITH INC. 11.000 2,184 XXX | e 2,649 | .o 1,976 | v B73 | oo v [ B73 | oo | 2,649 | i (465) | ..vvveveerro(465) | o XXX XXX
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MERRILL LYNCH PIERCE
74915M 10 0 |QURATE RETAIL SRS A ORD.......c.ccuuvnnee .| 01/08/2021.| FENNER & SMITHINC. | e 124.000 | covvvrvvrnnne 1,373 XXX | s 1,842 | s 1,360 | oo A82 [ s | e [ e A82 | oo | e, 1,842 | o [ (469) | vovvvverns [CEGS) - XXX XXX
MERRILL LYNCH PIERCE
749685 10 3 |RPMORD.... .| 01/08/2021. | FENNER & SMITH INC. XXX XXX XXX
MERRILL LYNCH PIERCE
751212 10 1 |RALPH LAUREN CL A ORD......c.cecrvrrrrerns .| 01/08/2021. [FENNER & SMITHINC. | oot 16.000 | .cocvovveene 1,752 XXX | e 1,543 | oo 1,660 | ..cooverene (T17) [ e v | e (T17) [ v | v 1,543 | oo v 208 | .o 208 [ .o XXX XXX
MERRILL LYNCH PIERCE
754730 10 9 |RAYMOND JAMES ORD.......ccovverervriirinnns .. 1 01/08/2021. | FENNER & SMITH INC. 20.000 2,040 XXX | 1,897 | oo 1,913 | e (17) | oo [ | v ({1 S ISR 1,897 | oo | e 143 | e 143 [, 8 XXX XXX
MERRILL LYNCH PIERCE
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD......... .| 01/08/2021.| FENNER & SMITHINC. | . 216.000 | ..cooonee. 15,088 XXX | 14144 | ... 15,446 | ......... (1,302) | covveereerneirees | veeeneeneniees | reeerseennd (1,302) [ cooorerneeneirnens | s 14144 | e | e 944 | s 944 | .o XXX XXX
MERRILL LYNCH PIERCE
756109 10 4 |REALTY INCOME REIT ORD..........ccconc... .. 01/08/2021. | FENNER & SMITH INC. 46.000 2,748 XXX | s 2,695 | oo 2,860 | ooovrrnnes (LG U U (R1E)) [N IS 2,695 | oo | s 53 | e X TN IR 11 XXX XXX
MERRILL LYNCH PIERCE
75615P 10 3 |REATA PHARMACEUTICALS CL AORD..|.. | 01/08/2021.| FENNER & SMITH INC. ...8.000 | ...... 964 XXX | s 1,236 | oo 989 | v Y A URUPUOROORN INSPPRRRTOTEN IOV .Y R IS 1,236 [ o [ e (VX)) - [V ) — XXX XXX
MERRILL LYNCH PIERCE
758849 10 3 |REGENCY CENTERS REIT ORD.............. ..101/08/2021. | FENNER & SMITH INC. 52.000 2,365 XXX | 2,639 | oo 2,373 | 266 | ..o | e | e 266 | oo | e 2,639 [ .o | s (VAL - (VXL - 1 XXX XXX
MERRILL LYNCH PIERCE
75886F 10 7 |REGENERON PHARMACEUTICALS ORD | .. | 01/08/2021. | FENNER & SMITH INC. 12.000 5,985 XXX | 4710 | o 5797 | oo (1,087) | cvovvvererrnvirnnns [ v | ervereenend (Q0L: 7 TSR IS 4710 [ | e 1,274 | .. 1,274 | e, XXX XXX
MERRILL LYNCH PIERCE
7591EP 10 0 |REGIONS FINANCIAL ORD.......ccccoomrrenee .| 01/08/2021.| FENNER & SMITHINC. | e 114.000 | oo 2,002 XXX | s 1,000 | oo 1,838 | oo (837) | overeerveinennns [ e | e (7 [N IS 1,000 [ oo | e 1,002 | oo 1,002 | .o 18 XXX XXX
MERRILL LYNCH PIERCE
759351 60 4 |REINSURANCE GROUP OF AMER ORD. |.. | 01/08/2021. | FENNER & SMITH INC. 18.000 2,082 XXX | s 2,627 | oo 2,086 | ..cocoonnen BAT | e | e | e 541 | o [ v 2,627 | oo | s (LZ15) ) - (G725 XXX XXX
MERRILL LYNCH PIERCE
759509 10 2 |RELIANCE STEEL ORD.......ccocorvrvrcrrnnens ..| 01/08/2021. | FENNER & SMITH INC. 16.000 2,100 XXX | s 1,350 | oo 1,916 | oo (566) | +.ovvreerrrerernns [ errveerneriinens | e ((C1515) 1 [N IS 1,350 [ oo | e 751 | s 751 | e XXX XXX
MERRILL LYNCH PIERCE
759916 10 9 |REPLIGEN ORD.........c.coeovmerierereirnieinninne ..| 01/08/2021. | FENNER & SMITH INC. 10.000 2,083 XXX | s 1,278 | v 1,916 | oo (638) | .ovvereerrrercris [ e | e ((1) 1 OO ISR 1,278 | s | e 805 | oo 805 | ..oorvrcrirrenne XXX XXX
MERRILL LYNCH PIERCE
760759 10 0 |REPUBLIC SERVICES ORD.........covvvrerne .1 01/08/2021. | FENNER & SMITH INC. 21.000 2,036 XXX e 899 | . 2,022 | ......... (1,123) | oo [ v | evveeinnnnd (1,123) | oo | e 899 | . [ e 1137 | e 1137 | 9 XXX XXX
MERRILL LYNCH PIERCE
761152 10 7 |RESMED ORD.......ccooevrieiireriereireirisienns .. | 01/08/2021. | FENNER & SMITH INC. 26.000 5,692 XXX | e 2,764 | .o 5527 | o [V2() 1 R IO (VL) I IS 2,764 | .o | e 2,928 | ... 2,928 | ..o XXX XXX
MERRILL LYNCH PIERCE
76680R 20 6 |RINGCENTRAL CLAORD.......cccosvrrrrennes .| 01/08/2021. | FENNER & SMITHINC. [ .. 11.000 | .oveoernne 4,267 XXX | 900 | oo 4,169 | ......... (3,269) | cvvvevernrreinens | reerreerenines | e (KIZ1) O 900 [ ooerrerernreres [ eevrenes 3,367 | oo 3,367 | oo XXX XXX
MERRILL LYNCH PIERCE
770323 10 3 |ROBERT HALF ORD.......c.cocoommurrmerirerirnens .| 01/08/2021. | FENNER & SMITHINC. [ i 30.000 | cooverernees 1,931 XXX | s 2,043 | oo 1,874 | oo 168 | oveeevrereeeines [ errerineeienins | rerieeeneenns 168 | veeereecinenes | v 2,043 | oo | s (112) | voveerirens [ ) - XXX XXX
MERRILL LYNCH PIERCE
773903 10 9 |ROCKWELL AUTOMAT ORD .| 01/08/2021. | FENNER & SMITH INC. ..4,974 XXX ] 2890 | e A 765 | e i(2,275) [ i | e | e 2,275) | e [ e 2,490 | oo | e 2,484 XXX XXX
MERRILL LYNCH PIERCE
77543R 10 2 |ROKU CL A ORD......cccovvvmirerirceririniiens ..| 01/08/2021. | FENNER & SMITH INC. 16.000 6,386 XXX | 2,144 | oo 5312 | s (3,188) | cvvvevevrrerrirens | rererrereriees | rveerneinnd (3,168) | .ovoeerrercriens [ s 2,144 | e | e 4241 | ... 4241 | e XXX XXX
MERRILL LYNCH PIERCE
776696 10 6 |ROPER TECHNOLOGIES ORD................ .101/08/2021. | FENNER & SMITHINC. [ .o 17.000 | ccooverveene 7,328 XXX | 4918 | i 7,329 | ..o (2,410) | cvovvverervernns [ v | erveeenend (V25 10) L R ISR 4918 [ | e 2,410 | e 2,410 | .o 10 XXX XXX
MERRILL LYNCH PIERCE
778296 10 3 |ROSS STORES ORD........cccomuvrermrirerinrine .1 01/08/2021. [FENNER & SMITHINC. | v 63.000 | oo 7,711 XXX | s 5,962 | coooveiiriiis 7737 | e (L)) [N [N DU (UIVZE) ] R B 5,962 | .o | e 1,749 | e 1,749 | i XXX XXX
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MERRILL LYNCH PIERCE
780287 10 8 |ROYAL GOLD ORD......ccccovvvrrerrerirrneinne .| 01/08/2021. | FENNER & SMITHINC. [ . 14.000 | .ovooverennee 1,478 XXX | s 1,142 | s 1,489 | .. (BA7) | v [ e | e (K770 ISR IS 1142 | e | e 336 | e 336 [ 4 XXX XXX
MERRILL LYNCH PIERCE
78409V 10 4 | S&P GLOBAL ORD.. .| 01/08/2021. | FENNER & SMITH INC. XXX CSRCTL:) ) S IS 8,785 | ..o | e 5,308 XXX XXX
MERRILL LYNCH PIERCE
78410G 10 4 |SBA COMMUNICATIONS CL AREIT ORD|.. | 01/08/2021. | FENNER & SMITH INC. 21.000 5,624 XXX | 3,273 | oo 5925 | ........ (2,652) | cvvvvvrerrierinnen | e (2,652) | cevovvevreerirens | v 3,273 | o | e 2,351 | 2,351 | o XXX XXX
MERRILL LYNCH PIERCE
784117 10 3 | SEIINVESTMENTS ORD .. 1 01/08/2021. | FENNER & SMITH INC. 33.000 2,039 XXX XXX XXX
78440X 10 1 |SL GREEN RLTY REIT ORD.. .1 01/21/2021. | various 16.000 1,404 XXX XXX XXX
MERRILL LYNCH PIERCE
78442P 10 6 |SLM ORD.....cccoomirmrrireririrrrirniiniineriens .| 01/08/2021. | FENNER & SMITHINC. | . 127.000 | coovvvvvrinne 1,654 XXX | s 1,365 | oo 1574 | .. (208) | ..ovvveevrrirriis [ v | e (208) | oo | v 1,365 | .o | e 289 | o 289 [ XXX XXX
SS AND C TECHNOLOGIES HOLDINGS MERRILL LYNCH PIERCE
78467 10 0 |ORD .1 01/08/2021. | FENNER & SMITH INC. 36.000 2,586 XXX | 1,912 | s 2,619 | e, (TO7) [ v v | v (TO7) [ v | e 1,912 | | e 675 | o 675 | .o XXX XXX
MERRILL LYNCH PIERCE
78486Q 10 1 |SVBFINANCIAL GROUP ORD.................. .. 01/08/2021. | FENNER & SMITH INC. ...9.000 3,816 XXX | s 2,225 | oo 3,490 | ......... (1,265) | cvovvereerneirnees | veeineineninees | s (1,265) | oo | s 2,225 | cooveeveeeienenn | e 1,591 | oo 1,591 | o XXX XXX
MERRILL LYNCH PIERCE
78573M 10 4 |SABRE ORD......cccovvvririrrernerinriserienirenes .| 03/24/2021. | FENNER & SMITHINC. [ .o 74,000 | .oocrennees 1,094 XXX | s 1811 | oo 889 | v 172 ORI IR IOV (7 TR I 1811 [ s [ (UAT4) — (A4 ) —— XXX XXX
MERRILL LYNCH PIERCE
79466L 30 2 |SALESFORCE.COM ORD.. .| 01/08/2021. | FENNER & SMITH INC. XXX XXX XXX
MERRILL LYNCH PIERCE
803607 10 0 |SAREPTA THERAPEUTICS ORD............. ..| 01/08/2021. | FENNER & SMITH INC. 12.000 | ...... 987 XXX XXX XXX
MERRILL LYNCH PIERCE
806407 10 2 |HENRY SCHEIN ORD ..101/08/2021. | FENNER & SMITH INC. 28.000 2,019 XXX XXX XXX
806857 10 8 |SCHLUMBERGER ORD.. . 101/08/2021. [ VArIOUS.........oovvereereereeeeesrsni 216.000 5,364 XXX XXX XXX
MERRILL LYNCH PIERCE
808513 10 5 |CHARLES SCHWAB ORD.......cccovvrirerrrns .| 01/08/2021.| FENNER & SMITHINC. | .o 229.000 | ..o, 13,504 XXX | 10,585 | oo 12,146 | ......... (1,561) | cvvovereeienrnens | rererneernenines | rveerreiand (1,561) [ oo | e 10,585 | .o | v 2,919 | oo 2,919 | XXX XXX
MERRILL LYNCH PIERCE
816851 10 9 | SEMPRAENERGY ORD.......ccccrvrvrirrrirnnne .| 01/08/2021. [FENNER & SMITHINC. | v 40.000 | .ooverernenn 4,791 XXX | 4494 | ... 5,096 | ..ocovene (10722 ) SO ORISR VRN ({1072 ) RTINSO 4494 | i | e 297 | oo 297 | s 42 XXX XXX
SERVICE CORPORATION MERRILL LYNCH PIERCE
817565 10 4 |INTERNATIONL ORD .1 01/08/2021. | FENNER & SMITH INC. 40.000 2,032 XXX | e 1,769 | oo 1,964 | .coovennne (195) [ ovvvevvereererns [ vrrrerinsireniens | evrvevsennnend (195) [ vvrerveerrerrenn | v 1,769 | o | e 264 | .o 264 | .o XXX XXX
MERRILL LYNCH PIERCE
81762P 10 2 | SERVICENOW ORD.......c.coovvmerrerircirneens .| 01/08/2021. | FENNER & SMITHINC. [ .. 29.000 | .o 15,359 XXX | s 5,261 | oo 15,962 | ....... (10,701) [ 1oovvvnevreicins [ v [ e (10,701) [ oo | e 5,261 | oo | e 10,098 | ......... 10,098 | ..oooovvirciinnes XXX XXX
MERRILL LYNCH PIERCE
824348 10 6 |SHERWIN WILLIAMS ORD. .| 01/08/2021. | FENNER & SMITH INC. XXX (4,963) [ oo | s 8,796 | .ovoerereirenes | e 4,864 ..4,864 XXX XXX
MERRILL LYNCH PIERCE
82669G 10 4 |SIGNATURE BANK ORD.......cocommurmerirns ..| 01/08/2021. | FENNER & SMITH INC. 14.000 2,029 XXX | s 1,630 | v 1,8% | .. (264) | .overererinerns [ e | e (P73 RN IS 1,630 [ .o [ e 399 | s 399 | XXX XXX
MERRILL LYNCH PIERCE
828806 10 9 |SIMON PROP GRP REIT ORD.........cccc..... .| 01/08/2021. | FENNER & SMITHINC. [ .o 49.000 | ..oovvrreren 4,238 XXX | s 5,599 | oo 4179 | oo 1,420 | .o | e 1,420 | oo | v 5,599 | oo | e (1,362) | ..o (1,362) | vooocvrrnennd 64 XXX XXX
MERRILL LYNCH PIERCE
82968B 10 3 | SIRIUS XM HOLDINGS ORD........cccrvvrne. ..101/08/2021. [FENNER & SMITHINC. | v 312.000 | ..ocoovennee 1,842 XXX | e 1,909 | i 1,987 | v (U4) ) SO IS ISR (V£) ) [ IS 1,909 | o | e (4] [— (0 ) I XXX XXX
MERRILL LYNCH PIERCE
83001A 10 2 | SIXFLAGS ENTERTAINMENT ORD......... ..101/08/2021. | FENNER & SMITH INC. 24.000 | ...... 853 XXX | e 1212 | o 818 | oo 394 | e | e | 394 | e | e 1,212 | s | e (359) | vvrnreren [C1SIS) ) XXX XXX
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MERRILL LYNCH PIERCE
83088M 10 2 | SKYWORKS SOLUTIONS ORD.........cc..... .| 01/08/2021. | FENNER & SMITHINC. [ i 26.000 | ..ocvorrernn 4,250 XXX | s 2,252 | coveerieiiins 3,975 | .. [ Z) ) [TTTRTRN DR DO (1,723) I 2,252 | oo | e 1,999 | oo 1,999 | XXX XXX
MERRILL LYNCH PIERCE
83088V 10 2 |SLACK TECHNOLOGIES CL A ORD.. .| 01/08/2021. | FENNER & SMITH INC. 57.000 2,413 XXX XXX XXX
MERRILL LYNCH PIERCE
831865 20 9 |[AOSMITHORD......cocovmriiriircierineirinins .| 01/08/2021. [FENNER & SMITHINC. | oo 35.000 | oo 1,965 XXX | e 1,745 | e 1,919 | e (173) [ ovveerverneirerns v | v (173) [ v | e 1,745 | e | e 220 | oo 220 | oo XXX XXX
MERRILL LYNCH PIERCE
832696 40 5 |JMSMUCKER ORD........ccouvmirvmrirrirnnines .. 1 01/08/2021. | FENNER & SMITH INC. 18.000 2,090 XXX | e 1,073 | oo 2,081 | ...cco.e. (1,008) | cvoovvreererieiiens [ eeveerernerieins | evveeeenend (1,008) | oo | e 1,073 | e | s 1,017 | o 1,017 | e XXX XXX
MERRILL LYNCH PIERCE
83417M 10 4 |SOLAREDGE TECHNOLOGIES ORD....... C|01/08/2021. | FENNER & SMITH INC. ...8.000 2,849 XXX | s 1,364 | oo 2,553 | ... (1,189) | oo | veerreerneriees | rveerneennd (1,189) [ covnevrrereriens | e 1,364 | oo | s 1,485 | oo 1,485 | .o XXX XXX
MERRILL LYNCH PIERCE
842587 10 7 |SOUTHERN ORD........cocoormrvmrrinrirneriinnins .| 01/08/2021.| FENNER & SMITHINC. | . 180.000 | .ovvvvnees 11,081 XXX | s 8,046 | ..ocoovernnn. 11,057 | cooonees (3,012) | covvrereerreirnens | veerneerneniees | e (3,012) I 8,046 | ..o | e 3,035 | oo 3,035 | .o XXX XXX
MERRILL LYNCH PIERCE
844741 10 8 | SOUTHWEST AIRLINES ORD...........coouu.. .| 01/08/2021. | FENNER & SMITHINC. | e 122,000 | covvrrrrnnns 5,731 XXX | 6,025 | .ooooviii 5,686 | ..ocoorneen JCICT: N SOOI IR IOV 338 I 6,025 | ..o | s (294) | covoevirns (294) | v XXX XXX
MERRILL LYNCH PIERCE
848574 10 9 |SPIRIT AEROSYSTEMS HLDGS AORD.. |.. [ 03/24/2021. [FENNER & SMITHINC. | .. 30.000 | .ooverereees 1,400 XXX | 2,654 | oo 1173 | s 1,482 | i | s 1,482 I 2,654 | .o | e (1,254) | .cvovee (1,254) | coovrir 0 XXX XXX
MERRILL LYNCH PIERCE
848637 10 4 |SPLUNK ORD.......cccovvmiiirrrineierinsinsirnnins .. 1 01/08/2021. | FENNER & SMITH INC. 24.000 3,969 XXX | 2,501 | oo 4,077 | ......... (1,577) | v [ v | erveriennnd (1,577) I I 2,501 | .o [ e 1,469 | e 1,469 | .o XXX XXX
MERRILL LYNCH PIERCE
85208M 10 2 |SPROUTS FARMERS MARKET ORD....... .. 01/08/2021. | FENNER & SMITH INC. 36.000 | ...... 699 XXX | 846 | oo 724 | oo 122 | o [ e [ s 122 i 846 | ..o [ i (147) | v (T4 ) —— XXX XXX
MERRILL LYNCH PIERCE
852234 10 3 |SQUARE CLAORD......ccccosurrmrimrircrrneens .| 01/08/2021. | FENNER & SMITHINC. [ .o 54.000 | oo 13,038 XXX | s 5,056 | covrverneenne 11,753 | ... (6,697) | cvvvvererreirnees | veerreereriens | rreereeinnd (6,697) I 5,056 | .cvveerereirenes | e 7,982 | oo 7,982 | oo XXX XXX
MERRILL LYNCH PIERCE
854502 10 1 |STANLEY BLACK AND DECKER ORD..... .| 01/08/2021. | FENNER & SMITHINC. | v 11.000 | oo 1,944 XXX | 556 | ..oerererirens 1964 | ... (1,408) | cvvoovernerneirens | revereenneeines | rveerrenand (1,408) i L3151 R O 1,388 | oo 1,388 | .o XXX XXX
MERRILL LYNCH PIERCE
855244 10 9 | STARBUCKS ORD.........coevomrvrrriririerinns .| 01/08/2021. | FENNER & SMITHINC. | . 196.000 | .oovvereee 20,709 XXX | s 9,935 | o 20,968 | ....... (11,033) [ oo [ e [ e (11,033) I 9,935 | v | e 10,774 | ......... 10,774 | v XXX XXX
MERRILL LYNCH PIERCE
85571B 10 5 | STARWOOD PROPERTY REIT.........coc.... .| 01/08/2021. [FENNER & SMITHINC. | v 76.000 | ..ooovvenvnee 1,428 XXX | e 1,623 | oo 1,467 | oo 156 | o | v | s 156 | oo | e 1,623 | o | v (194) [ oo QY] — 36 XXX XXX
MERRILL LYNCH PIERCE
857477 10 3 |STATE STREET ORD.....ccorvvvirvirriiciiniines .. 1 01/08/2021. | FENNER & SMITH INC. 70.000 5,398 XXX | 6,046 | .....ccvevnnee 5,095 | .o 951 [ o [ [ 951 I 6,046 | ..oovvveviii [ e ((CZ Y4 (s (647) [ vvrerrnes 36 XXX XXX
MERRILL LYNCH PIERCE
858119 10 0 |STEEL DYNAMICS ORD.......cocovmrrirerirnns .| 01/08/2021. | FENNER & SMITHINC. [ i 50.000 | .coovvrrennee 1,974 XXX | 2,282 | oo 1,844 | o 399 | | e | e 399 I I 2,242 | oo | s (268) | cvvvrerecs (261 N — 13 XXX XXX
MERRILL LYNCH PIERCE
85917A 10 0 |STERLING BAN ORD.......c.cevvorirrerirerrinns .| 01/08/2021. | FENNER & SMITHINC. [ .l 65.000 | .coovverennee 1,307 XXX | s 1,453 | s 1,169 | oo 285 | oo | e | e P41 TR I 1,453 | e [ (146) | covvverernes () - XXX XXX
MERRILL LYNCH PIERCE
863667 10 1 |STRYKERORD... .| 01/08/2021. | FENNER & SMITH INC. XXX .(3,432) I 8,330 | .oveererreienes | e 3,365 XXX XXX
MERRILL LYNCH PIERCE
866674 10 4 |SUN COMMUNITIES REIT ORD............... .| 01/08/2021. | FENNER & SMITHINC. | . 13.000 | .o 1,891 XXX | s 1,321 | s 1,975 | e (B54) | .overeerrirneris [ o | e (654) | vvovverrereei | e 1,321 | e | e 570 | oo 570 | .o 10 XXX XXX
MERRILL LYNCH PIERCE
871607 10 7 |SYNOPSYS ORD.....ccceervrrmrrvrrrrirerrriirnnnns .. 01/08/2021. | FENNER & SMITH INC. 26.000 6,832 XXX | e 2,362 | oo 6,740 | ......... (4,378) | oo [ v | e (4,378) I I 2,362 | .o | s 4,470 | ... 4470 | XXX XXX
MERRILL LYNCH PIERCE
87165B 10 3 | SYNCHRONY FINANCIAL ORD................ ..101/08/2021. | FENNER & SMITH INC. 107.000 3,913 XXX | e 3,327 | oo 3714 | (170 T BRI (387) I 3,327 | | s 586 | .o 586 | .o XXX XXX
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MERRILL LYNCH PIERCE
87166B 10 2 |SYNEOS HEALTH CL AORD......ccccomurennee .| 01/08/2021. | FENNER & SMITHINC. [ i 21.000 | .coorverernn 1,545 XXX | s 1,252 | o 1431 | s (179) | evvreereeinerins [ e | e (179) | cevvveerrerereens | eererierirneens 1,252 | oo | e 293 | oo 293 | XXX XXX
MERRILL LYNCH PIERCE
871829 10 7 |SYSCOORD.... .| 01/08/2021. | FENNER & SMITH INC. 86.000 6,669 XXX (211) | e | v 6,176 XXX XXX
MERRILL LYNCH PIERCE
872540 10 9 |TJXORD.... .101/08/2021.|FENNER & SMITHINC. | .. 179.000 | .coocrenee 12,568 XXX | 3,188 | oo 12,224 | ......... (9,036) | cvvovvevererveinnns [ rrvrereeriniinins | erveeerennnd [C0R15) ) T IS 3,188 | e [ e 9,379 | .o 9,379 | .o XXX XXX
MERRILL LYNCH PIERCE
872590 10 4 |TMOBILE US ORD.....cceoorvrrrrrirniirerinnine .1 01/08/2021. [FENNER & SMITH INC. | vt 85.000 | cvereenee 11,479 XXX | e 7,585 | oo 11,462 | ......... (B,877) | cvovveererineirnes [ v | e (70 IR IS 7,585 | oo [ e 3,894 | .......... 3,894 | XXX XXX
TAKE TWO INTERACTIVE SOFTWARE MERRILL LYNCH PIERCE
874054 10 9 |ORD .101/08/2021. [FENNER & SMITHINC. | oo 20.000 | .covvvnrenee 4,208 XXX | 2,559 | oo 4,156 | ......... (1,597) | covveereerneinens | veeeneernenines | reeereeinnd (1,597) | oo | s 2,559 | oo | e 1,649 | .o 1,649 | .o XXX XXX
MERRILL LYNCH PIERCE
875372 20 3 | TANDEM DIABETES CARE ORD.............. .| 01/08/2021. | FENNER & SMITHINC. | it 19.000 | .ovvvrrrnene 1,854 XXX | s 1,857 | oo 1,818 | oo B0 | oo | s | e A0 | oo | e 1,857 | oveeevieriinns | e ()] [— ()] E— XXX XXX
MERRILL LYNCH PIERCE
876030 10 7 | TAPESTRY ORD....ccovuvrirererrrrinerierirnens .| 01/08/2021. | FENNER & SMITHINC. | v 57.000 | ..oovrernees 1,951 XXX | s 1,827 | e 1772 | s L1 2 SOOI IR DO 15T OO PO IR 7 A TR IR 124 | e 124 | s XXX XXX
MERRILL LYNCH PIERCE
87612E 10 6 |TARGET ORD...cccooverimrercriririeiieniiens .| 01/08/2021. | FENNER & SMITHINC. | .t 72,000 | .oovreren 13,938 XXX | 6,168 | ..oovvvvrnene 12,710 | ..o (6,542) | c.oooverrviirinens | e | e (6,542) | ..o | s 8,168 | ...oovveirrenns | e 7770 | oo 7770 | oo XXX XXX
MERRILL LYNCH PIERCE
87612G 10 1 |TARGA RESOURCES ORD........ccccovrvrenee .| 01/08/2021. [FENNER & SMITHINC. | v 65.000 | .oooverireae 1,897 XXX | e 1,106 | oo 1,715 | s [(101S) OO RPN VRPN ({101 RO ISR 1,106 | o | e 792 | s 792 |, XXX XXX
MERRILL LYNCH PIERCE
87918A 10 5 |TELADOC HEALTH ORD......ccocommrvrmrirnns .| 01/08/2021. | FENNER & SMITHINC. | .o 20.000 | .coovorenee 4,555 XXX | s 4411 | s 3,999 | oo AT [ s | e [ e A1 | e | e A4 | s [ s 145 | e 145 | s XXX XXX
MERRILL LYNCH PIERCE
879360 10 5 |TELEDYNE TECH ORD......ccccocvrmmrvrniirnens .| 01/08/2021.| FENNER & SMITHINC. [ .. 5.000 | .oovrirnees 1,842 XXX | s 1,187 | s 1,960 | ..o (CA£) ) TR ISR OV (LK) [N IS 187 [ s [ e 654 | oo 654 | .o XXX XXX
MERRILL LYNCH PIERCE
879369 10 6 | TELEFLEX ORD...ovvooeeeeeeeeeeeereeeeeeeeenes .| 01/08/2021. | FENNER & SMITH INC. ..7.000 2,894 XXX | s 1,749 | o 2,881 | ... (I 7A ) [T DRI DO (RN TR IR 1,749 | | s 1,145 | e 1,145 | e XXX XXX
MERRILL LYNCH PIERCE
88023U 10 1 |TEMPUR SEALY INTERNATIONAL ORD..|.. |01/08/2021. [FENNER & SMITHINC. | ..cieeee. 52.000 | ..oovrernees 1,445 XXX | 983 | oo 1,404 | ............ (A21) | ovvereeererreins [ e () ORI I 983 | oo [ e 462 | oo 462 | . XXX XXX
MERRILL LYNCH PIERCE
88025U 10 9 [10X GENOMICS CLA ORD.......cccrvvrrerrne .| 01/08/2021. [FENNER & SMITH INC. | v 12.000 | oo 1,912 XXX | e 1,077 | o 1,699 | oo (72272 ) U DUSTORRORRTEN VRN (7272 | RTINS 1,077 | v | e 835 | o 835 | .o XXX XXX
MERRILL LYNCH PIERCE
880770 10 2 | TERADYNE ORD......cccoovivrmririiiirrireriniirs .. 1 01/08/2021. | FENNER & SMITH INC. 25.000 3,303 XXX | e 850 | .o 2,998 | ... (V2T 4 R IO (2,147) | oo | e 850 [ .o [ e 2,453 | ... 2,453 | .o XXX XXX
MERRILL LYNCH PIERCE
88087E 10 0 | TERMINIX GLOBAL HOLDINGS ORD....... .| 01/08/2021. | FENNER & SMITHINC. [ .o 37.000 | cooovrennes 1,977 XXX | s 1,766 | oo 1,888 | oo (121) | oevereereninenes [ e | e [( 4] ) TN IS 1,766 | oo | e 211 | s 211 [ XXX XXX
MERRILL LYNCH PIERCE
88160R 10 1 |TESLAORD .1 03/24/2021. [FENNER & SMITHINC. | oot 114.000 | covvrrnees 99,854 XXX | 10,850 | oovvrvernene 79,035 | ....... ((G1Ee1<10) OO ISR O (69,950) | ...ovvvrvrrrirens | s 10,850 [ ..ocevurererrens | v 89,004 | ......... 89,004 | ..o XXX XXX
MERRILL LYNCH PIERCE
882508 10 4 | TEXAS INSTRUMENTS ORD .| 01/08/2021. | FENNER & SMITH INC. ...143.000 XXX | e 14107 | i 28471 | (9,364) [ e [ e [ 9,364) | o | v 14107 | s | 010,367 | e 10,367 XXX XXX
MERRILL LYNCH PIERCE
88339) 10 5 |TRADEDESK CLA ORD....cccoevvuvvrruerirnns .| 01/08/2021. | FENNER & SMITH INC. ...5.000 3,979 XXX | s 1,531 | e 4,005 | ... (24T4) | oo | e | v (24T4) | oo | e 1,531 [ e | e 2,448 | ........... 2,448 | ..o XXX XXX
MERRILL LYNCH PIERCE
883556 10 2 | THERMO FISHER SCIENTIFIC ORD........ ..101/08/2021. | FENNER & SMITH INC. 59.000 30,225 XXX | 7,601 | oo 27,481 | ....... (19,880) [ ..vovevrveivernns | veererrvnreeienes | v (19,880) | .ovvvvverrrirenns | corerrnriinirinins 7,601 | oo | e 22,624 | ... 22,624 | ..o 7 XXX XXX
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MERRILL LYNCH PIERCE
88579Y 10 1 |3MORD.... .| 01/08/2021. | FENNER & SMITHINC. | . 79.000 | .ovvverees 13,162 XXX | 16,624 | ...oovvennvne 13,808 | .......... 2,816 | oo [ e [ 2,816 | oo [ s 16,624 | ...cvoececriens | e (3,462) | .......... (3,462) | c.oovvrrrirenne XXX XXX
886547 10 8 |TIFFANY ORD....cceovvrrirviriirerieierierenis ..101/07/2021. | CORPORATE ACTION........c.cccone. 36.000 4734 XXX | s 3,344 | 4732 | ... (1,388) | cvoveevnrrneirens | veeirneernsiinns | vreerneinnd (1,388) | .oooevrrercirnns | s 3,344 | o | e 1,390 | oo 1,390 | .o XXX XXX
MERRILL LYNCH PIERCE
889478 10 3 | TOLL BROTHERS ORD........ccoeoommrrrrrirer .| 01/08/2021. | FENNER & SMITHINC. [ .o 41.000 | .coovverennee 1,761 XXX | s 1,300 | covrereriens 1,782 | o (482) | .vereererineies [ e | e (482) | ovvveererereins | e 1,300 [ oo | e 461 | oo 461 [ .o 5 XXX XXX
MERRILL LYNCH PIERCE
891092 10 8 | TORO ORD......cocomirmmerereerrrinerierinnnenenes .. 01/08/2021. | FENNER & SMITH INC. 30.000 2,998 XXX | s 1,685 | oo 2,845 | ......... (1,160) | cvvveverrerreerens | rererveernenines | veereeiand (1,9160) [ ceoovvreereriens | e 1,685 | .o | e 1,313 | e 1,313 [ 8 XXX XXX
MERRILL LYNCH PIERCE
892356 10 6 | TRACTOR SUPPLY ORD.......ccoevervirririnne ..| 01/08/2021. | FENNER & SMITH INC. 22.000 3,285 XXX | s 1,959 | v 3,093 | ... (1,134) | oo | e | v (1,134) [ oo | e 1,959 [ | s 1,325 | oo 1,325 | .o XXX XXX
MERRILL LYNCH PIERCE
893641 10 0 | TRANSDIGM GROUP ORD.........ccccovurvuneen .| 01/08/2021.| FENNER & SMITHINC. [ .. 8.000 | ..oovrernnes 4,906 XXX | 2,822 | oo 4,951 | ......... (2,129) | oo | e (2,129) | oo [ s 2,822 | s | e 2,084 | ........... 2,084 | ..o XXX XXX
MERRILL LYNCH PIERCE
89400 10 7 | TRANSUNION ORD.......ccocovrvivriirnrireriniines ..101/08/2021. | FENNER & SMITH INC. 32.000 3,026 XXX | e 2,295 | oo 3475 | o [0 RN ORI (880) [ .evrervrerrrenen | o 2,295 | oo | e T3 | s 731 | s XXX XXX
MERRILL LYNCH PIERCE
89417E 10 9 | TRAVELERS COMPANIES ORD............... .. 01/08/2021. | FENNER & SMITH INC. 22.000 3,072 XXX | s 1,756 | oo 3,088 | ... (1,333) | coovrererineirnees | veeineerneninees | e (1,333) [ oo | e 1,756 [ v | e 1,317 | e 1,317 | XXX XXX
MERRILL LYNCH PIERCE
89469A 10 4 | TREEHOUSE FOODS ORD........ccocooervnnee .| 01/08/2021. | FENNER & SMITHINC. | vt 16.000 | .ovovuernnnnd 641 XXX | £ 72 680 | .o 148 | oo [ e [ e 148 | oo | s 828 | .o [ i (LK) [(L:70 ) ——— XXX XXX
MERRILL LYNCH PIERCE
89531P 10 5 |TREXORD....cccomvvrmirirerrerinns .101/08/2021. [FENNER & SMITHINC. | e 22.000 | .coorrerinne 1,957 XXX | s 1,452 | oo 1,842 | .o, (390) | oovvrnernrirerine [ errrrerneriinnis | e (1G1210) 1 PO IS 1452 | e | e 505 | oo 505 | .o XXX XXX
MERRILL LYNCH PIERCE
896239 10 0 | TRIMBLE ORD......c.coooomivmrrrrerierirerirnens ..| 01/08/2021. | FENNER & SMITH INC. 44.000 3,182 XXX | s 1,815 | s 2,938 | ... (1,123) | oo | e | e (1,123) [ oo | e 1,815 | s | s 1,367 | oo 1,367 | oo XXX XXX
MERRILL LYNCH PIERCE
896522 10 9 | TRINITY INDUSTRIES ORD......ccccorvverncen .| 01/08/2021. | FENNER & SMITHINC. [ . 42.000 | .coovoverinne 1,180 XXX | 1,182 | s 1,108 | oo S OIS RN DO ;35 OO [P 1,182 [ s | e (V] (V2] S XXX XXX
MERRILL LYNCH PIERCE
896945 20 1 | TRIPADVISOR ORD.......cccovmirmririereriernns .1 01/08/2021. [FENNER & SMITH INC. | v 30.000 | .ooveeverene 1,069 XXX | s 1,336 | oo 863 | v AT2 [ s | s [ s A72 | o | e, 1,336 [ coveieiieniines [ (VL) — (V274 ) — XXX XXX
MERRILL LYNCH PIERCE
89832Q 10 9 |TRUIST FINANCIAL ORD... .| 01/08/2021. | FENNER & SMITH INC. XXX XXX XXX
MERRILL LYNCH PIERCE
90138F 10 2 |TWILIO CLA ORD....cocovirrrrerrrerrrrereenne .| 01/08/2021. | FENNER & SMITHINC. [ v 21.000 | .covvrerennns 7,565 XXX | s 3,146 | oo 7,109 | ......... (3,963) | cvvvuvernrrneinens | vererneennerines | veerneinnd (RIS(CK ) SRR I 3,146 | oo | e 4419 | oo 4419 | e XXX XXX
MERRILL LYNCH PIERCE
90184L 10 2 | TWITTER ORD....cvveurerrrcrieriecerenieenne ..| 01/08/2021. | FENNER & SMITH INC. 122.000 6,280 XXX | s 3,587 | oo 6,606 | ........ (3,019) | cvvvvereereirens | verereereriees | e (3,019) | v | cvvees 3,587 | o | e 2,693 | oo 2,693 | .o XXX XXX
MERRILL LYNCH PIERCE
902252 10 5 |TYLER TECHNOLOGIES ORD.................. .. 01/08/2021. | FENNER & SMITH INC. ...6.000 2,618 XXX | 1,319 | s 2,619 | .o (1,300) | cvvvoverrrirriiens | rererererrnines | e (1,300) [ coooverreerriens | e 1,319 [ | s 1,299 | oo 1,299 | .o XXX XXX
MERRILL LYNCH PIERCE
902494 10 3 |TYSON FOODS CL AORD........ccocrmrvernnns .. 1 01/08/2021. | FENNER & SMITH INC. 53.000 3,393 XXX ] s 3,331 | oo 3415 | ((15) N RN (1) RN I 3,331 | oo | s 63 | v (X I I XXX XXX
MERRILL LYNCH PIERCE
902653 10 4 |UDRREIT ORD......cccvirmririerririierirerenis .| 01/08/2021. [FENNER & SMITH INC. | e 53.000 | .covvverinne 1,981 XXX | s 2,137 | s 2,037 | oo 100 | coveeirerierines [ e [ e 100 | oo | v P25 7 A RIS IO (156) | covovrerns (156) | evvverernes 19 XXX XXX
MERRILL LYNCH PIERCE
902973 30 4 |US BANCORP ORD.......cccrsrermmrrmerirerirnes .| 01/08/2021.| FENNER & SMITHINC. | i 231.000 | .oooonee. 11,391 XXX | 12,465 | oo 10,762 | ....c.ee 1,702 [ o | e | e 1,702 | oo | s 12,465 | .o [ e (1,074) | cvvnee (1,074) | oo 97 XXX XXX
MERRILL LYNCH PIERCE
90353T 10 0 |UBER TECHNOLOGIES ORD..........cconc.... .| 01/08/2021.| FENNER & SMITHINC. | . 208.000 | ......c.... 11,080 XXX ] 6,479 | o 10,608 | ......... (4,129) | oo | vereeeerenines | e (U35 2) IS IS RV LI RIS IO 4,601 | ..ooonves 4,601 | .o XXX XXX
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MERRILL LYNCH PIERCE
90384S 30 3 |ULTABEAUTY ORD.......cccoorrmmrrmrmrrirannnes . .| FENNER & SMITH INC. 10.000 XXX ] s 2,757 | oo 2,872 | oo (115) | s [ e (115) 2,757 | oo | e L A L XXX XXX
MERRILL LYNCH PIERCE
904214 10 3 |UMPQUA HOLDINGS ORD.... .| FENNER & SMITH INC. ..64.000 XXX XXX XXX
MERRILL LYNCH PIERCE
904311 20 6 |UNDERARMOUR CL C ORD.........cccorenee . .| FENNER & SMITH INC. 23.000 XXX | 300 | o 342 | e d(B2) | s | e (42) 300 [ .o [ e 51 | e 51 | e XXX XXX
MERRILL LYNCH PIERCE
907818 10 8 |UNION PACIFIC ORD.......ccovveirirrirnrnnes . .|FENNER&SMITHINC. | .. 107.000 | .ovoevene 23,412 XXX | 15,884 | ooviiviinee 22,280 | .ieeeer(6,396) | oo [ e [ (6,396) | cvvoveuerrrerens | e 15,884 | ..o [ e 7,528 | ..o 7,528 | .o XXX XXX
MERRILL LYNCH PIERCE
910047 10 9 |UNITED AIRLINES HOLDINGS OROD........ . .|FENNER&SMITHINC. | ... 45.000 | ..ooovvorneee XXX ] 2,923 | oo 1,946 | oo 977 | e | e | e 977 2,923 | o | s (CT6) ] — (CI4) ] — XXX XXX
MERRILL LYNCH PIERCE
911312 10 6 |UNITED PARCEL SERVICE CL B ORD.... .|FENNER&SMITHINC. | ... 99.000 | ..oovouneee 15,680 XXX ] 10,959 | oo 16,672 | ovvvceec(5,713) | o | e | e (AT | R RN 10,959 | ..o | e 4721 | oo 4721 | XXX XXX
MERRILL LYNCH PIERCE
911363 10 9 |UNITED RENTAL ORD......ccccoovmmvirmrrianns . .| FENNER & SMITH INC. 12.000 XXX ] s 1,095 | e 2,783 | coccccn(1,888) | oo [ e | e (1,688) | ..o | e 1,095 | s | e 2,027 | oo 2,027 | XXX XXX
MERRILL LYNCH PIERCE
912008 10 9 |USFOODS ORD......cccocosmmviimrriiiriiiiniins . .| FENNER & SMITH INC. 59.000 XXX ] s 1742 | 1,965 | ovieinn(223) | i [ s | i (V2K ) R IS L7 O 281 | 281 | XXX XXX
MERRILL LYNCH PIERCE
91324P 10 2 |UNITEDHEALTH GRP ORD........cecrvrvrrenes . .|FENNER&SMITHINC. | .. 147.000 | .coocreenee 53,416 XXX | 39,290 | oo 51,550 | o0eiii(12,260) [ oo | eereireniees | e QAL 10) | I IS 39,290 | v | e 14126 | ......... 14126 | ..o XXX XXX
MERRILL LYNCH PIERCE
91347P 10 5 |UNIVERSAL DISPLAY ORD........cccoonurveen. . .|FENNER&SMITHINC. | .. 8.000 | oo XXX | 931 | 1,838 | oiiveeeenn(908) [ oo | e (908) 931 | e [ e 1,047 | oo 1,047 | oo XXX XXX
UNIVERSAL HEALTH SERVICES CL B MERRILL LYNCH PIERCE
913903 10 0 |ORD .|FENNER&SMITHINC. | ... 14.000 | ccoovoe XXX ] 1,786 | oo 1,925 | i (139) | s | e | e (UIC1E) 1 I I 1,786 | .o | e L[N E— 190 [ XXX XXX
MERRILL LYNCH PIERCE
91529Y 10 6 |UNUMORD.......ccoooimmriirrirerererrennienas . .|FENNER&SMITHINC. | ... 60.000 | ...ccooovnee XXX ] 2,347 | o 1,376 | coveeeeee 970 | s [ e [ 970 2,347 | oo | s (LY - [z Y0 I— XXX XXX
MERRILL LYNCH PIERCE
918204 10 8 |VFORD... .| FENNER & SMITH INC. 60.000 XXX ] s VATT | s 5125 | iiiin(3,648) | oo [ | (3,648) | ..o | e VATT | | e 3793 | o 3,793 | s XXX XXX
MERRILL LYNCH PIERCE
91879Q 10 9 |VAILRESORTS ORD......ccovvvrmrrrrrirrirnns . .|FENNER&SMITHINC. | ., 7.000 | oo XXX | e 1T | 1,953 | ieireee(235) [ e [ | e (235) [ v | e TTAT | e | e 236 | o 236 | v XXX XXX
MERRILL LYNCH PIERCE
91913Y 10 0 |VALERO ENERGY ORD.....ccccecrirmrrrrirnrine . .| FENNER & SMITH INC. 58.000 XXX | 5,001 | oo 3,281 | oo 1,809 [ [ e 1,809 5,091 [ o | e (1,744) | .......... (1,744) | oo XXX XXX
MERRILL LYNCH PIERCE
92220P 10 5 | VARIAN MEDICAL SYSTEMS ORD.......... . .|FENNER&SMITHINC. | ... 11.000 | oo XXX | 542 | oo 1,925 | coiicoic(1,384) [ o | e | e (1,384) 542 | oo [ e 1,391 | o 1,391 | e XXX XXX
MERRILL LYNCH PIERCE
922475 10 8 |VEEVA SYSTEMS ORD.......ccococommvrimnrreens . .| FENNER & SMITH INC. 20.000 XXX ] s 1,886 | ..ooovriecenn 5,445 | ..eii(3,559) | covveeriieniiies [ e | e (3,559) | oo | e 1,886 | ..o | e 3,884 | oo 3,884 | . XXX XXX
MERRILL LYNCH PIERCE
92276F 10 0 |VENTASREIT ORD.... .| FENNER & SMITH INC. 59.000 XXX | 3,208 | 2,893 | 314 | [ [ 314 3,208 XXX XXX
MERRILL LYNCH PIERCE
92343E 10 2 |VERISIGN ORD.....cccoocommrviiiriiiriiiiniiins . .| FENNER & SMITH INC. 15.000 XXX ] 2220 | oo 3,246 | ..ceeii(1,026) [ oo | e | i (1,026) 2,220 | oo | s 816 | ..o 816 | .o XXX XXX
MERRILL LYNCH PIERCE
92343V 10 4 |VERIZON COMMUNICATIONS ORD........ . .|FENNER&SMITHINC. | .. 631.000 | ............ 36,466 XXX | 35,073 | oo 37,071 | coieiec(1,998) [ o [ v | e (1,998) | coovvnirrrnerens | eervererineines 35,073 | v | e 1,393 | oo 1,393 | o 396 XXX XXX
MERRILL LYNCH PIERCE
92345Y 10 6 | VERISK ANALYTICS ORD......ccovvvvirerene . .| FENNER & SMITH INC. 28.000 XXX | e 2,344 | oo 5,813 | oieiein(3,469) | v e | e (3,469 2,344 | i | e 3,281 | oo 3,281 | XXX XXX
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MERRILL LYNCH PIERCE
92532F 10 0 |VERTEX PHARMACEUTICALS ORD........ .. | 01/08/2021. | FENNER & SMITH INC. 36.000 8,532 XXX | 6,684 | ...oocrieii 8,508 | ........ (1,824) | oo | vereveeneiines | e (1,824) I 6,684 | ..o | e 1,847 | e 1,847 | e XXX XXX
MERRILL LYNCH PIERCE
92556H 20 6 |VIACOMCBS CL B ORD. .| 01/08/2021. | FENNER & SMITH INC. 70.000 2,804 XXX | 3076 | 2,808 | B8 | i | e | e 488 | [ 3,076 XXX XXX
MERRILL LYNCH PIERCE
92556V 10 6 |VIATRIS ORD.....ccovvvrrrrririrrierisnicerenines .1 01/08/2021. [FENNER & SMITHINC. | v 203.000 | ..ocooverenne 3,713 XXX | e 5,180 | covevirriiie 3,804 | ... 1,375 | s | e 1,375 | 5,180 | .o [ v (1,466) | .......... (1,486) | ..o XXX XXX
MERRILL LYNCH PIERCE
92826C 83 9 [VISACLAORD.......ccosturirrmirriiirerineireinns .1 01/08/2021. [FENNER & SMITH INC. | e 268.000 | ............ 57,737 XXX | 39,670 | oo 58,620 | ....... (18,950) [ ..vvvvvvvevvernns | veeerrvereeinnes [ v QK110 | I IS 39,670 | v | e 18,068 | ......... 18,068 |....ccovvvinnee. XXX XXX
MERRILL LYNCH PIERCE
92840M 10 2 |VISTRA ORD....ccoovrumrrmrrrerinerireeersnineenns .| 03/24/2021.| FENNER & SMITHINC. | i 119.000 | covvrvrenns 2,010 XXX | s 3,013 | s 2,340 | oo B74 | oo | e | cereneeinnid 674 I 3,013 | oo | e (1,003) | .vevees (1,003) | oo 18 XXX XXX
MERRILL LYNCH PIERCE
928563 40 2 |VMWARE CLA ORD......ccosvremmrrrerirerircnns .| 01/08/2021. | FENNER & SMITHINC. | it 13.000 | .oovevrrrnnee 1,857 XXX | s 1,935 | v 1,823 | v 112 | s [ e [ e L2 IS I 1,935 | oo e (04 ) — (1£)] —— XXX XXX
MERRILL LYNCH PIERCE
929042 10 9 |VORNADO REALTY REIT ORD................ .| 01/08/2021. | FENNER & SMITHINC. | v 50.000 | ..oooerernees 1,804 XXX | s 3,523 | oo 1,867 | oo 1,656 | .ooevecrierineens | ceveeerinerienes 1,656 I 3,523 | o | e (1,719) | v (L) XXX XXX
MERRILL LYNCH PIERCE
929089 10 0 |VOYAFINANCIAL ORD.......c.coovrvrerirererns .| 01/08/2021. | FENNER & SMITHINC. [ . 32.000 | .ooverernees 1,919 XXX | s 1,653 | v 1,882 | .o (229) | .overvvririneins [ v | e (229) | ovvveverriris | s 1,653 | oo | e 266 | .o 266 [ .o XXX XXX
MERRILL LYNCH PIERCE
929160 10 9 |VULCAN MATERIALS ORD.........cccovvirrrne .. 1 01/08/2021. | FENNER & SMITH INC. 23.000 3,745 XXX | 2,511 | o 3411 | o [CC0[0)  RON ORRRN (900) I 2,511 | oo | e 1,234 | e 1,234 | XXX XXX
MERRILL LYNCH PIERCE
92936U 10 9 |WP CAREY REIT ORD.....cccoecvrmrirnrirnnens .| 01/08/2021. | FENNER & SMITHINC. | .o 29.000 | .coovverennne 1,934 XXX | s 1,865 | coovrercrinens 2,047 | oo [E:72 1 TN USRI OV (172 [N IS 1,865 [ .o | e 69 | oo 69 | oo 30 XXX XXX
MERRILL LYNCH PIERCE
929390 10 6 |WEC ENERGY GROUP ORD...........ccou..... .. 01/08/2021. | FENNER & SMITH INC. 62.000 5,452 XXX | s 4,282 | oo 5706 | ........ (1,424) | oo | e | e (1,424) | oo | e 4,282 | oo | i 1170 | oo 170 | XXX XXX
MERRILL LYNCH PIERCE
929740 10 8 |WABTEC ORD.......cccntvemrrrerierrierienirneens ..| 01/08/2021. | FENNER & SMITH INC. 33.000 2,680 XXX | s 3,340 | oo 2,416 | oo 924 | oo | e | e 924 I 3,340 | .o | s ((151) ) I [(G131S) XXX XXX
MERRILL LYNCH PIERCE
931142 10 3 |WALMART ORD....c.covvvmrrrmrrimrrirerirenireens .| 01/08/2021.| FENNER & SMITHINC. | .o 210.000 | .....o.ce.. 30,790 XXX | 21,336 | oo 30,272 | ......... (8,936) | cvvvovevrrererrens | rerereererines | e (8,936) | ..vvvvrrercrrens | e 21,336 | .vereerinrenes | s 9,454 | ........... 9,454 | ............ 110 XXX XXX
MERRILL LYNCH PIERCE
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD....... ..101/08/2021. | FENNER & SMITH INC. 126.000 5,695 XXX | e 8,651 | oo 5,025 | ... 3,626 | ..o [ 3,626 I I 8,651 | .o [ v (2,956) | ..uvve. (2,956) | cvvvvreereriiinns XXX XXX
MERRILL LYNCH PIERCE
94106L 10 9 |WASTE MANAGEMENT ORD.........ccocnuene .1 01/08/2021. [FENNER & SMITH INC. | e 63.000 | .o 7,471 XXX | 5751 | oo 7430 | ......... (1,679) | cvovveererireirnes [ v | v (1,679) I LN RO I 1,721 | e 1,721 | e XXX XXX
MERRILL LYNCH PIERCE
941848 10 3 |WATERS ORD......cocommrereerrrinericrineinenns .| 01/08/2021.| FENNER & SMITHINC. [ .. 7.000 | oo 1,833 XXX | 8571 | e 1,732 | s L1230 O U (881) I 851 | e [ e 982 | e 982 | XXX XXX
MERRILL LYNCH PIERCE
942622 20 0 |WATSCO ORD....coovrvrrrrrireerrinerserins .| 01/08/2021.| FENNER & SMITHINC. [ .o 8.000 | ..oovrernees 1,943 XXX | s 1,380 | covrercrirens 1,812 | s (432) | evereererinenes [ e | e (/7)) RN IS 1,380 [ oo | e 563 | o 563 | XXX XXX
MERRILL LYNCH PIERCE
94419L 10 1 |WAYFAIRCLAORD... .| 01/08/2021. | FENNER & SMITH INC. XXX (G170 ) N I 894 XXX XXX
MERRILL LYNCH PIERCE
947890 10 9 |WEBSTER FINANCIAL ORD.........c.ccovuvnne .| 01/08/2021. | FENNER & SMITHINC. [ . 26.000 | .coovverernee 1,241 XXX | s 1,618 | v 1,09 | .coovrrene 1577275 [URUUTIROURN IRPPRIRTRIOTEN IO L5/ NI IS 1,618 [ oo [ (K740 — (140 ) — XXX XXX
MERRILL LYNCH PIERCE
949746 10 1 |WELLS FARGO ORD.......ccormrvvirmrirerrnrine .1 01/08/2021. [FENNER & SMITHINC. [ oo 662.000 | ............ 21,966 XXX | 27,979 | v 19,979 | . 8,000 | .oovveeiriireien v [ v 8,000 | .o | e 27,979 | v | e (RN I— [(CHONK) I XXX XXX
MERRILL LYNCH PIERCE
95040Q 10 4 |WELLTOWER ORD......ccocoommrrmirivnrirarirnns ..101/08/2021. | FENNER & SMITH INC. 61.000 3,823 XXX | s 3,903 | oo 3,942 | i (1) RN U (38) I 3,903 | .o | e [(10) ) E— (CC10) | E—— XXX XXX
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MERRILL LYNCH PIERCE
955306 10 5 |WEST PHARM SVC ORD........ccccocommvrirnnee .1 01/08/2021. | FENNER & SMITH INC. 13.000 3,998 XXX ] s 1,544 | 3683 | ........ (2,139 [ oo [ e [ e (2,139) | oo | e 1,544 | e | e 2,453 | .......... 2,453 | s XXX XXX
MERRILL LYNCH PIERCE
958102 10 5 |WESTERNDIGITAL ORD......cccoccoovvrinnnns .1 01/08/2021. | FENNER & SMITH INC. 47.000 2,435 XXX ] 2,558 | .o 2,603 | .o () R I () R I 2,558 | .o | s ((P5)] [QV) | I— XXX XXX
MERRILL LYNCH PIERCE
961450 10 5 [WESTROCK ORD......ccocrvurermiriirerirrinnnns .. 1 01/08/2021. | FENNER & SMITH INC. 45.000 2,035 XXX | e 1,385 | oo 1,959 | o (G S DUSORRRT IOVRN (B74) [ ovvrerveirreis | v 1,385 | oo | e 650 | .o 650 | .o XXX XXX
MERRILL LYNCH PIERCE
96208T 10 4 |WEX ORD...covvviiverrierreicieriseienierenis .1 01/08/2021. [FENNER & SMITHINC. | v 9.000 | .o 1,908 XXX | e 1,693 | oo 1,832 | v (139) [ ovververeirerns v | v (139) [ v | e IS T N (NN 216 | oo 216 | v XXX XXX
MERRILL LYNCH PIERCE
962166 10 4 |WEYERHAEUSERREIT.........ccooovvrmmrii .| 01/08/2021. [FENNER & SMITHINC. | ... 142.000 | oo 4,739 XXX ] s 3674 | oo 4761 | ........ (1,088) [ .ooooeveoriiienes [ e [ e (1,088) | .oooevneercrrnes [ s 3674 | oo | e 1,085 | ... 1,085 | ..ovverii XXX XXX
MERRILL LYNCH PIERCE
969457 10 0 |WILLIAMS ORD......coocovrmmmviieriieririecnienns .| 01/08/2021. [FENNER & SMITHINC. | ... 177.000 | oo 3,769 XXX ] s 3,675 | oo 3,549 | oo 126 | oo [ e [ e 126 | oo | e 3675 | oo | e 94 | s 94 | XXX XXX
MERRILL LYNCH PIERCE
969904 10 1 |WILLIAMS SONOMA ORD .1 01/08/2021. | FENNER & SMITH INC. .18.000 XXX 1,108 XXX XXX
MERRILL LYNCH PIERCE
980745 10 3 |WOODWARD ORD.......ccocommmrimmmiinriirnnns ..101/08/2021. | FENNER & SMITH INC. 16.000 2,000 XXX ] e BT10 | e 1,944 | (234) [ | e | evveeneene(234) | e | s 1,710 | e | e 290 | covereiennn 290 | XXX XXX
MERRILL LYNCH PIERCE
98138H 10 1 [WORKDAY CLAORD.... ..| 01/08/2021. | FENNER & SMITH INC. 22.000 5,008 XXX | eeenen,897 | e 5271 | i d(2,3T4) | s e e 2,374) | i [ 2,897 XXX XXX
98212B 10 3 |WPXENERGY ORD . 1 01/07/2021. | various 116.000 2,349 XXX ] 2,349 | 945 |04 | i [ 1404 | | 2,349 XXX XXX
MERRILL LYNCH PIERCE
983134 10 7 |[WYNNRESORTS ORD........ccccooomumrirnrees ..101/08/2021. [FENNER & SMITHINC. | . 18.000 | covvvvvees 1,962 XXX ] 2141 | 2031 |l T i e [l T L 20410 | | (GL) ] [GUE) ] I XXX XXX
MERRILL LYNCH PIERCE
983793 10 0 |XPOLOGISTICS ORD......ccoooommmririrrirnnns ..101/08/2021. [FENNER & SMITHINC. | . 15.000 | ccoovvnes 1,888 XXX ] 768 | e 1788 | (1,020) [ [ [ (1,020) e | s 768 | .o [ e 1,120 | o 1,120 | XXX XXX
MERRILL LYNCH PIERCE
98389B 10 0 |XCEL ENERGY ORD........ccocovmrrvirirarirnns .| 01/08/2021. | FENNER & SMITH INC. 80.000 5,260 XXX | e B0 | 5,334 | id(223) [ s | e (228) [ [ e 5,110 | oo | e 150 | oo 150 [ oo 34 XXX XXX
MERRILL LYNCH PIERCE
983919 10 1 |XILINXORD.... .1 01/08/2021. | FENNER & SMITH INC. 40.000 5,919 XXX ] 3,253 | e BBTT | i (2418) [ e e [ (,418) [ | e 3,253 | oo | e 2,666 | ........... 2,666 XXX XXX
MERRILL LYNCH PIERCE
98419M 10 0 | XYLEM ORD....ccooovoirriiriireriienerireceii .1 01/08/2021. | FENNER & SMITH INC. 32.000 3,436 XXX ] 2,382 | e 3257 | icid(B76) [ e [ | e (876) [ i | 2,382 | oo | e 1,054 | ........... 1,054 | .o XXX XXX
MERRILL LYNCH PIERCE
98421M 10 6 | XEROXHOLDINGS ORD........ccccoovurrirnnnee .1 01/08/2021. [FENNER & SMITHINC. | .o 65.000 | ....ooooonee 1,530 XXX ] e 1704 | 10507 | 197 | e [ 197 i | s 1,704 | e [ s (174) | oo Q)] — 16 XXX XXX
MERRILL LYNCH PIERCE
988498 10 1 | YUMBRANDS ORD......cccoccommvviimmmiiiinniis ..101/08/2021. | FENNER & SMITH INC. 59.000 6,321 XXX ] 5,169 | 8,405 | (1,236) [ e [ [ (1,236) [ [ 5,169 | oo | o 1,152 | o 1,152 | XXX XXX
MERRILL LYNCH PIERCE
98850P 10 9 | YUM CHINA ORD.....cocovvvvrvriiirrirrrriirenns C|01/08/2021.|FENNER & SMITHINC. | .o 68.000 | ..ovvuernnn 4,071 XXX | 2,277 | oo 3,882 | ..o (1,605) | cvvovvcererieirnnns [ v | e (1,605) | .oovevrrerrerirees | v 2,277 | oo | cvvienne 1,79 | e 1,79 | e XXX XXX
MERRILL LYNCH PIERCE
989207 10 5 |ZEBRA TECHNOLOGIES CLAORD........ .1 01/08/2021. | FENNER & SMITH INC. ...9.000 3,649 XXX | 14T | s 3,459 | ......... (2,042) [ oo [ e [ e (2,042) | oo | s VAT | e | e 2,233 | oo 2,233 | XXX XXX
MERRILL LYNCH PIERCE
98936 10 1 |ZENDESK ORD........cccoovvimmrrimmrrireriiiranens .1 01/08/2021. | FENNER & SMITH INC. 17.000 2,539 XXX ] 1,076 | oo 2433 | ... (1,357) [ oo [ e [ e (1,357) | oo | oo 1,076 | .o | e 1,463 | ......cc... 1,463 | .o XXX XXX
MERRILL LYNCH PIERCE
98954M 10 1 |ZILLOW GROUP CLAORD........ccccoormuenes .1 01/08/2021. [FENNER & SMITHINC. | . 13.000 | ccovvons 1,950 XXX ] s 402 | oo 1,767 | ......... (1,365) | coooocveereienes | e | e (1,365) | ..o | e 402 | oo | e 1,548 | .....ccoe. 1,548 | oo XXX XXX
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MERRILL LYNCH PIERCE
98954M 20 0 |ZILLOW GROUP CL C ORD........cccoumurenece ..| 01/08/2021. | FENNER & SMITH INC. 19.000 2,747 XXX | 750 | oo 2,466 | ... (G ALC) ) TSR DR DO (1,716) I 4V O 1,998 | oo 1,998 | .o XXX XXX
MERRILL LYNCH PIERCE
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD... .| 01/08/2021. | FENNER & SMITH INC. 36.000 5,722 XXX ...(978) XXX XXX
MERRILL LYNCH PIERCE
98978V 10 3 |ZOETIS CLA ORD.....corverrrvirnrireriniinnenns .| 01/08/2021. [FENNER & SMITHINC. | v 85.000 | evererenee 14,288 XXX | e 7,295 | oo 14,068 | ......... (A TR IR DO (N A4) ) T I 7,295 | oo [ e 6,994 | ... 6,994 | .o XXX XXX
MERRILL LYNCH PIERCE
98980G 10 2 |ZSCALER ORD.......cccovvvriimiieirneierniiniines .1 01/08/2021. [FENNER & SMITH INC. | v 10.000 | oooverennee 1,974 XXX | e 766 | .o 1,997 | ... (1,231) | oo [ v | e (1,231) I 766 | .o | e 1,207 | oo 1,207 | oo XXX XXX
ZOOM VIDEO COMMUNICATIONS CL A MERRILL LYNCH PIERCE
98980L 10 1 |ORD .| 01/08/2021. | FENNER & SMITHINC. [ .o 27.000 | .coovverenne 9,439 XXX | 6,794 | oo 9,108 | ......... (2,314) | oo | e . (2,314) I 8,794 | oo | e 2,645 | ..ooouce. 2,645 | .o XXX XXX
MERRILL LYNCH PIERCE
98986T 10 8 |ZYNGA CLAORD.....cccosieerinerrcrierireens .| 01/08/2021.| FENNER & SMITHINC. | . 203.000 | .oooerenee 2,012 XXX | s 1,244 | o, 2,004 | .o (759) | overeererirnerns [ eerrnriserineins | cerneirinninnd (U£52) ) [N IS 1,284 | e | e 768 | oo 768 | .o XXX XXX
MERRILL LYNCH PIERCE
G01767 10 5 |ALKERMES ORD.......oovvorverrririrerieniiens C | 03/24/2021. | FENNER & SMITH INC. 44.000 | ...... 840 XXX | s 1,901 | oo 878 | .ot 1,023 | o | e | e 1,023 | oo | e 1,901 [ e [ v (1,062) | .......... (1,062) | cvooovrrrerenne XXX XXX
MERRILL LYNCH PIERCE
G0176J 10 9 [ALLEGION ORD........ccoeverrermirirrirriierions C|01/08/2021. [FENNER & SMITHINC. | .. 16.000 | ..ooovrreneee 1,920 XXX | 435 | 1,862 | ..coo.ue. (1,427) | oo | e | e (1,427) I 435 | s | e 1,484 | ... 1,484 | .o XXX XXX
MERRILL LYNCH PIERCE
G0250X 10 7 |AMCOR ORD......cocvvumrrermniirerrrisserensnines C|01/08/2021. | FENNER & SMITH INC. 249.000 2,862 XXX | 2,672 | oo 2,931 | (259) [ oovvrererirvineis [ (259) I I 2,672 | oo | e 190 | o 190 | v XXX XXX
MERRILL LYNCH PIERCE
G02602 10 3 |AMDOCS ORD.......ovvveiererierirrirseineinns .| 01/08/2021. | FENNER & SMITHINC. | .o 28.000 | .coovverennee 1,972 XXX | s 1,755 | o, 1,986 | .o (231) | evereeererineies [ e | e (7)1 N IS 1,755 | e | e 218 | e 218 [ 9 XXX XXX
MERRILL LYNCH PIERCE
G0403H 10 8 |AON CLAORD.....ccoovierriericrinrereeineens C|01/08/2021. [FENNER & SMITHINC. | .. 36.000 | ..oovrerncs 7,387 XXX | s 4,685 | oo 7,606 | ......... (2,921) | oo | e | e (2,921) [ oo | e 4,685 | ..o | e 2,703 | oo 2,703 | e XXX XXX
MERRILL LYNCH PIERCE
G0450A 10 5 |ARCH CAPITAL GROUP ORD.........cccco.uu. C|01/08/2021. | FENNER & SMITH INC. 60.000 2,186 XXX | s 1,733 | s 2,164 | .o (A31) | v [ e | e () RN IS 1,733 [ e | e 453 | oo 453 [ XXX XXX
MERRILL LYNCH PIERCE
G0585R 10 6 |ASSURED GUARANTY ORD.........ccccconec. C|01/08/2021. [FENNER & SMITHINC. | .. 31.000 | coovvrernees 1,131 XXX | s 1,325 | oo 976 | v Y URURIOROORN INRPPORIRTRIOTEN IO K NI I 1,325 | oo [ (R1°5)) - (1) XXX XXX
MERRILL LYNCH PIERCE
G06242 10 4 [ATLASSIAN CLAORD.....c.covrmrverrirrrerrnnes C|01/08/2021.|FENNER & SMITHINC. | .o 20.000 | .oovereenean 4,709 XXX | e 2,836 | .o 4,677 | ......... (1,842) | oo [ v | e (1,842) I 2,836 | oo | e 1,873 | v 1,873 | i XXX XXX
MERRILL LYNCH PIERCE
G1151C 10 1 |ACCENTURE CL AORD......ccovvvvirirrrrrnns C|01/08/2021. | FENNER & SMITH INC. 89.000 23,509 XXX | 15,024 | oo 23,248 | ......... (8,224) | oo | v | e (8,224) | ..o | e 15,024 | ..o | e 8,485 | ........... 8,485 | ..o XXX XXX
MERRILL LYNCH PIERCE
G16962 10 5 [BUNGE ORD......coccovvreerirrireersrineinerinns .| 01/08/2021. | FENNER & SMITHINC. [ .o 28.000 | .coovcrennee 1,965 XXX | s 1,958 | oo 1,836 | oo 122 | o [ e [ e L1728 IR I 1,958 | oo [ e 8 | s N I XXX XXX
MERRILL LYNCH PIERCE
G1890L 10 7 |CAPRIHOLDINGS LTD.....cocosvermrrrrircrinns C|01/08/2021. [FENNER & SMITHINC. | .o 44.000 | .coovverennee 1,984 XXX | s 2,009 | oo 1,848 | oo 161 | oo [ e [ e 161 I 20101 RIS IO (VX)) [ (V) XXX XXX
MERRILL LYNCH PIERCE
G29183 10 3 |EATON ORD.... ..| C| 01/08/2021. | FENNER & SMITH INC. 64.000 8,120 XXX .(2,253) I 5,436 | .o | e 2,684 XXX XXX
MERRILL LYNCH PIERCE
G3223R 10 8 |EVEREST RE GROUP ORD........c.cocccomee. C|01/08/2021. [FENNER & SMITHINC. | s 8.000 | ..oovvernees 1,912 XXX | s 1,766 | oo 1,873 | oo (107) | oevereererinerns [ e | e [RL070 ) [N IS 1,766 | oo | e 145 | e 145 | s XXX XXX
MERRILL LYNCH PIERCE
G4412G 10 1 [HERBALIFE NUTRITION ORD.........ccc....... .| 01/08/2021. [FENNER & SMITH INC. | v 33.000 | .o 1,693 XXX | e 1,657 | oo 1,586 | oovverinee T1 | e | s | e T1 | e | e 1,857 | o | e 36 | e 36 | e XXX XXX
MERRILL LYNCH PIERCE
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD | C | 01/08/2021. | FENNER & SMITH INC. 33.000 2,625 XXX | 794 | o, 2414 | ... (1,620) | cvooovercvrnrireens | vreeneinniinnes | v (1,620) i 794 | s | s 1,831 | e 1,831 | i XXX XXX
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MERRILL LYNCH PIERCE
G47567 10 5 [IHS MARKIT ORD......cccvvvrmrrnirierirerirenes C|01/08/2021. | FENNER & SMITH INC. 67.000 6,033 XXX | s 3,554 | i 6,019 | .....c... (2,464) | c.oooveoviciens | e (2,464) | ..o | s 3,554 | .o | e 2,478 | v 2478 | .o XXX XXX
MERRILL LYNCH PIERCE
G491BT 10 8 |INVESCO ORD.... .| 01/08/2021. | FENNER & SMITH INC. 109.000 2,032 XXX ] 2,393 | e 1,900 | ieniB93 | | | e 93 | [ 2,393 XXX XXX
MERRILL LYNCH PIERCE
G50871 10 5 |JAZZ PHARMACEUTICALS ORD.............. C|01/08/2021.|FENNER & SMITHINC. | .o 12.000 | oo 1,937 XXX | e 1,463 | oo 1,981 | oo (517) [ ovvrervrrveirerns v | evrverisnnenend (BA7) [ v | e 1,463 | o | e AT3 | AT3 | e XXX XXX
JOHNSON CONTROLS INTERNATIONAL MERRILL LYNCH PIERCE
G51502 10 5 [ORD C|01/08/2021. | FENNER & SMITH INC. 117.000 6,001 XXX | 4,064 | ...cccovviee 5451 | ..o (1,387) | oo [ v | e (1,387) | oo | e 4,004 | .o | e 1,937 | v 1,937 | v 30 XXX XXX
MERRILL LYNCH PIERCE
G5494) 10 3 |LINDE ORD C|01/08/2021. | FENNER & SMITH INC. 75.000 20,279 XXX | s 8,633 | oo 19,763 | ....... (11,130 [ o [ eerreerneriieein [ e (11,130 [ oo | e 8,633 | .o | e 11,645 | ... 11,645 | .o XXX XXX
MERRILL LYNCH PIERCE
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD.. |C|01/08/2021.|FENNER & SMITHINC. | .coeieens 86.000 | ..oovvurenee 4,220 XXX | s 1,589 | e 4,088 | ... (2,499) | cvvovereerneinens | reerneernenines | e (2,499) | ..o | e 1,589 [ .o | eevrenen 2,631 | oo 2,631 | 5 XXX XXX
MERRILL LYNCH PIERCE
G5960L 10 3 |MEDTRONIC ORD.....ccvvrvervrerirerercerreens C|01/08/2021. [FENNER & SMITHINC. [ . 203.000 | ..cooonee. 24,299 XXX | 15,620 | oovorvvrncne 23,779 | oo (8,159) | cvvvererreermerrens | reverneereriees | rveerreinnd (8,159) [ vovvvrrrercerens | v 15,620 | ..oveecveeriens | s 8,679 | oo 8,679 | .o 118 XXX XXX
MERRILL LYNCH PIERCE
GB095L 10 9 [APTIV ORD...ooourirrercerririerienrierirenes C|01/08/2021. | FENNER & SMITH INC. 47.000 6,841 XXX | s 3,599 | oo 6,124 | ......... [V572) 1 RN DO (VX7 ) T B 3,599 | oo | e 3,242 | oo, 3,242 | oo, XXX XXX
MERRILL LYNCH PIERCE
G6518L 10 8 [NIELSEN HOLDINGS ORD.........cccovvinenne .| 01/08/2021. [FENNER & SMITHINC. | v 95.000 | .oooverernene 1,989 XXX | 2,556 | .o 1,983 | oo 573 [ oo v [ YA T IR I 2,556 | .oovieericien [ e (567) [ overnreren [G1S70 ] — XXX XXX
NORWEGIAN CRUISE LINE HOLDINGS MERRILL LYNCH PIERCE
G66721 10 4 |ORD .1 03/24/2021. [FENNER & SMITHINC. | oo 64.000 | .coooovereneee 1,766 XXX | s 3,040 | oo 1628 | ......... 1413 | e | s 1413 | e | s 3,040 | oo | e (1,274) | venev (1,274) | oo XXX XXX
MERRILL LYNCH PIERCE
G6674U 10 8 |NOVOCURE ORD.......ccoseerrveirmerinrinnns C|01/08/2021. | FENNER & SMITH INC. 15.000 2,556 XXX | 953 | e 2,59 | ........ (1,643) | oo | veerseerneninees | e (1,643) | oo | o 953 [ oo [ e 1,603 | oo 1,603 | oo XXX XXX
SENSATA TECHNOLOGIES HOLDING MERRILL LYNCH PIERCE
G806ON 10 2 |ORD C|01/08/2021. [FENNER & SMITHINC. | .o 35.000 | .oooerernees 1,973 XXX | s 1,600 | oo 1,846 | ..o, (24B) | ..vevercrinerns | e | e (PZ255) 1 RN ISR 1,600 | .o | e 373 | s 373 | XXX XXX
MERRILL LYNCH PIERCE
G8473T 10 0 |STERIS ORD....ccourerrirrmerierirerereninnenns C|01/08/2021. | FENNER & SMITH INC. 10.000 2,028 XXX | s 1,077 | e 1,895 | .o (818) | ovvererrrireris [ v | e (818) | evvvreerrerrrnne | eerrerierireens 1,077 [ e | e 951 | o 951 | XXX XXX
MERRILL LYNCH PIERCE
G85158 10 6 [STONECO CLAORD......cccovvrvereriririnrnnns C|01/08/2021.|FENNER & SMITHINC. | .o 24.000 | .oovereinene 1,922 XXX | 960 | .o 2,014 | ... (1,054) | oo [ v | v (1,054) | oo | e 960 [ .o [ e 962 | .o 962 | .o XXX XXX
MERRILL LYNCH PIERCE
G8994E 10 3 | TRANE TECHNOLOGIES ORD................. C|01/08/2021. | FENNER & SMITH INC. 20.000 3,051 XXX | e 557 | o 2,902 | ......... (2,345) | cooevveneieine | s (2,345) | oo | e 557 | oo | e 2,495 | .......... 2,495 | ..o XXX XXX
MERRILL LYNCH PIERCE
G96629 10 3 |WILLIS TOWERS WATSON ORD............. C|01/08/2021. [FENNER & SMITHINC. | .. 24.000 | .coovorrennn 4,887 XXX | s 3,445 | 5,056 | ......... (1,611) | covreeereerreiiees | verereereniees | e (1,611) [ oo [ s 3,445 | s | e 1,442 | e 1,442 | 17 XXX XXX
MERRILL LYNCH PIERCE
G97822 10 3 |PERRIGO ORD......ccoovvererrrinerieriinenienes C|03/24/2021. [FENNER & SMITHINC. | .o 37.000 | .o 1,584 XXX | s 2,266 | oo 1,655 | oo (53 T FUURPURPUORPOROORN INOPOORRORRRROTEN IR (5} I OO 2,266 | .o | s [(1:74) E— [(G1:72 ) — 9 XXX XXX
MERRILL LYNCH PIERCE
H1467J 10 4 |CHUBBORD... . |C|01/08/2021. | FENNER & SMITH INC. XXX (2,099) | ..o [ s 8,367 | .oververieens | e 2,199 XXX XXX
MERRILL LYNCH PIERCE
L44385 10 9 | GLOBANT ORD.....ccosvvemmrrrerirereriererineenns C|01/08/2021. | FENNER & SMITH INC. ..9.000 2,070 XXX | s 1,764 | s 1,958 | .. (195) | overeereninere | errerernerinnns | e (R155) ) [N IS 1,764 | o | e 306 | oo 306 | .o XXX XXX
MERRILL LYNCH PIERCE
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD................. C|01/08/2021. | FENNER & SMITH INC. 19.000 6,709 XXX | 3,501 | o 5979 | .o (V2 R IR (V2740 ) I I 3,501 | oo [ e 3,208 | ... 3,208 | ..o XXX XXX
MERRILL LYNCH PIERCE
N14506 10 4 |ELASTIC ORD.....ccoevuereriirrirriineirciienes C|01/08/2021. [FENNER & SMITHINC. | .. 13.000 | oo 1,978 XXX | 783 | e 1,900 | ......... (1,117) | o | v | v (17) | s | o <K T O 1,195 | o 1,195 | o XXX XXX




Statement for March 31, 2021 of the IOWA M UTUAL I N S U RAN C E CO M PANY

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

L€'603D

1 2 4 5 8 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21 22
11 12 1 14
NAIC
Designation,
F Bond NAIC
0 Interest / Designation
r Unrealized Current Foreign Stock Stated | Modifier and
i Prior Year Valuation Year's Total Change Book/Adjusted | Exchange | Realized Dividends | Contractual | SVO Admini-
g| Disposal Book/Adjusted Increase | (Amortization) inB./A.C.V. Carrying Value at | Gain (Loss) | Gain (Loss) Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Par Value Carrying Value | (Decrease) | /Accretion (11+12-13) Disposal Date | on Disposal | on Disposal During Year Date Symbol
LYONDELLBASELL INDUSTRIES CL A MERRILL LYNCH PIERCE
N53745 10 0 .1 01/08/2021. | FENNER & SMITH INC. XXX ] 3519 | 3391 | o 128 | oo [ e [ e 128 N 3,519 | oo | e 60 | o8B0 | s XXX XXX
MERRILL LYNCH PIERCE
N72482 12 3 .| C| 01/08/2021. | FENNER & SMITH INC. XXX ....(639) XXX XXX
MERRILL LYNCH PIERCE
P31076 10 5 |COPAHOLDINGS CL A ORD 01/08/2021. | FENNER & SMITH INC. XXX | 905 | e 695 | .o 210 | 210 | oo | e 905 | .o [ e (204) [ v (204) | o XXX XXX
MERRILL LYNCH PIERCE
V7780T 10 3 |ROYAL CARIBBEAN GROUP ORD .1 01/08/2021. | FENNER & SMITH INC. XXX | 3,324 | 2,017 | 1,307 |.... 1,307 [ | i 3,324 [ [ (1,354) XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX .(1,835,741) | ... (1,835,741) ..1,948,529 XXX XXX
Common Stocks - Mutual Funds
MERRILL LYNCH PIERCE
464287 65 5 |ISHARES:RUSS 2000 ETF .1 01/08/2021. | FENNER & SMITH INC. XXX 307,892 | e 374,475 (66,583) [ ..ovevrerrsrinniins | ernnrinsniinnins | e (66,583) 307,892 | ..o | s 88,830 | ........88,830 | ..ot XXX | i
9499999, Total - Common Stocks - Mutual FUNAS. ..o connisiienissisessssssessnesnes XXX ] 307,892 | e 374,475 (66,583) [ .vvveeriiinnn 0 [ o0 i (66,583) 307,892 0 ] 88,830 | ........88,830 |...connn 0 XXX XXX
9799997. Total - Common Stocks - Part 4..........cccoouriiiriiisiiisnisiicinis oo ) XXX 5,922,944 | ..(1,902,324) | ... ..4,059,565 ..2,037,359 XXX XXX
9799999. Total - Common Stocks OO OO OO P PO PP PSP PRPOTON XXX 5,922,944 | ..(1,902,324) | ... ..4,059,565 .0 |..2,037,359 XXX XXX
9899999. Total - Preferred and COmMMON StOCKS..........couiriiimriissriiisniiss s XXX ]......4,059,565 | ......... 5,922,944 | ..(1,902,324) | .....occeeee0 | o0 100(1,902,324) [ 0 | 4,059,565 | ................ 0 |..2,037,359 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..........orvwiiiiiiiiies o XXX | ....4,575551 | ......... 6,407,627 | ..(1,902,324) | ........(6,641) | ....ccccoe...0 | ......(1,908,965) | ..ooovovvccan0 [ i 4,565,146 | ..o 0 ]..2,071,898 XXX XXX




statement for March 31, 2021 of e [OWA 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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12



Statement for March 31, 2021 of the IOWA 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 O 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
First Central State Bank..............cccocovvrverrrennns DEWitt, I0WA. ..o | e | e | e | e | e (1,650,904) | ...oovvvnvnd (959,285) XXX
BNY Mellon.....c..coovnivecnnns Pittsburgh, PA. ..o | | | onsessnssssssssennes | s | oo (1491,774) [ oo, 129 XXX
0199999. Total Open Depositorie . . XXX XXX (3,142,677) | .. ..(959,155) | ... XXX
0399999. Total Cash on Deposit XXX XXX ..(3,142,677) 959,155) | ... XXX
0599999. Total Cash........ XXX XXX (3,142,677) ..(959,155) | ... XXX

QE13
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Statement for March 31, 2021 of the IOWA 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 IMMIGOVT Licouiouuiveuiiseesseessessseissessseesssessss s s ssse st sss 8888488488888 8041884848 R R e R R HE8 AR S eeRE R 8L 1 bR ARkttt | eestensannenas 03/31/2021....c.. | cevreriernnn 0.010 | oo | 8,118,204
60934N 20 3 [FEDERATED HRMS I PO IS.......oouiiiuiiriiiiaeiieeises ittt ssse bbb 1185515858888 5184848 b e bR o841 oAb bR s b s A bbbk nns | Hhsestsesssnees 02/18/2014....... | oo 0.050
8699999. Total - All Other MOney Market MULUAI FUNGS..............ciiiiieiiieriirise ettt eebsee s e bbbt ees

9999999. Total - Cash Equivalents

...... 8,118,207
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